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Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

Copyright © 2023 CME Group Inc. All rights reserved.
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AutoCert+ BrokerTec US Treasury Data on MDP

Getting Started

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

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

This Help system accompanies the AutoCert+ BrokerTec US Treasury Data on MDP test suite.

Market Data Platform supports a Simple Binary Encoding (SBE) Market Data Platform (MDP) channel for BrokerTec U.S.
Treasury Data. This market data channel distributes comprehensive BrokerTec U.S. Treasury price discovery market data.

For additional information, see BrokerTec US Treasury Market Data on the CME Group client systems wiki.

Running and Navigating AutoCert+

[-"‘b To run and navigate AutoCert+:

1. Log into the automated certification tool.
2. Navigate to the AutoCert+ BrokerTec US Treasury Data on MDP test suite:

Current Testing Configuration

Tester: Tom Tester
o . Type: Automated Trading System
Company Mame: HR hd
Category: Broker System
Market: ErokerTec ELUS b
. . 1603: TEST
Purpose: BrokerTec US Treasury Data on MDP w
: : 1604: 2
Application System: TEST W
[4E] ¥ | 1605: 1
Test Suite: | BrokerTec US Treaswry Data on MDP w

NOTE: This test suite utilizes the NEWRELEASE environment.

Test Suite Status:

Identifier: | Select Identifier | EEEE Pre-Certification Interview: & Complete
Test Suite Status: ENDI Tested

HOTE: You chose a lesting Application System. IT your intention is to certify, please choose a different Application System from the drop.-down.

a. Select a Company Name.
b. From the Market drop-down, select BrokerTec EU/US.
c. From the Purpose drop-down, select BrokerTec US Treasury Data on MDP.

d. Select an Application System.

o Note: If there are no application systems listed in the drop-down, contact your Global Account Manager
(GAM) representative to create one.

e. From the Test Suite drop-down, select BrokerTec US Treasury Data on MDP.

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

Complete the Interview for this test suite.

Complete the applicable test cases.

o v & w

Complete the certification process from the Post Certification tab.
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AutoCert+ BrokerTec US Treasury Data on MDP

What's New

The list below illustrates the updates made to the AutoCert+ BrokerTec US Treasury Data on MDP Help system.

25 March Interview Updated interview questions to
2024 receive information on connection

type, RV Curves, RV Curve Implied.
25 March Interview New tests:

e Consolidated Book Man-
agement for RV Curves

e Book Management for RV

Curve
24 Oct Format Website and PDF format changes only.
2022
06 Sep Recovery via TCP Replay Updated screen shots and steps to
2019 reflect update to step 5 in the
AutoCert+ test screen.
15 Aug Getting Started Added note about application systems
2019 to step 2.
14 Aug All Initial release
2019
Interview

You must complete the pre-certification interview before running the test case.

Select your company type and click the Complete button.

- Test Suite E31 Lase Fo3l Lerancano Help

() Yes
O Mo

)] CME SEE UDP Multicast
] CME Smart Stream on GCP SBE

()] Yes
] Mo
()] Yes
O Mo
Complete
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AutoCert+ BrokerTec US Treasury Data on MDP

Certification Tests

The AutoCert+ BrokerTec US Treasury Data on MDP certification test suite consists of the following:
 Start of the Week

¢ Book Management

e Statistics

e Recovery via TCP Replay

Start of the Week

This test verifies that your application system can properly process BrokerTec Market Data Incremental Refresh (tag 35-
MsgType=X) book reset (tag 269-MDEntryType=J) messages that are sent at the beginning of the week as well as book updates
to actives.

D’ To run the Start of the Week test

1. Select an Identifier then ASSIGN.

Current Testing Configuration

Teater: Tom Tester
Type Autamated Tradng Syitem
Comparny Mame: HA
Market Bacloni Tes ELVUS Cargoeys BrokarSyviom
. f e
== - 1603: TEST
Pudpome; BrokeiTe: US Treadsany Duata on MOP W
1604: 2
A TEST
pRbeabon Syubem ES il 05 1
Teal Suiie: BavkerTes LIS Treassry Dadas on MDP b

HOTE: This test suite ulilipes the NEWRELEASE environmenl.

deniifier: Seiect baenther LAl ASSIGH | Pro-Contifecation Inberview: © Complete
Teni Swite Siatus: O Hot Tested

2. Select an Instrument.

Steps of the test: Start of the Week

This 1258 could take up to several minulas. Plaase do nod close the window durng the lasl Closing windowisiopping tes! requires 10 renun the test from slap1

Purpose

The purpose of this esl is to verify thal your applcation can properly process BrokerTec Market Data book resel (269=J) messages that are sent at the
beginning of the vsek as well as book updates to Actives

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

3. Click START TEST. and REFRESH.

@) Note: To restart the test, click START TEST and then click REFRESH.

4. The start of the week is initiated. Receive and process a Market Data Incremental Refresh (tag 35-MsgType=X)
book reset (tag 269-MDEntryType=J) message and the current book for each product.
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AutoCert+ BrokerTec US Treasury Data on MDP

Interview Test Suite - Help

Steps of the test: Start of the Week

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 purpose of this test is to verify that your application can properly process BrokerTec Market Data book reset (268=J) messages that are sent at the
beginning of the week as well as book updates to Actives.

Selected Instrument{s): 10_YEAR, 1_MONTH_WI,2_YEAR_12_vEAR - [ITIEH

Category IP Port
Incremental Feed A MAM W ! el
Incremental Feed B P L |
Snapshot MBP NA NA
Snapshot MBO MA MA
TCP Replay L Vi BF WY i
Category Link
Templates File: femplates FixBinan.xml
Mote: 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
Start of the week has been inifiated, receive and process a book reset (269=J) message and the current book
1 Mot Tested
for each product, -
Start of the week recovery is complete. Please validate the current book for the Active contract you have
2 & Mot Tested
selected.
3 Flease validate the current Yield for the Active contract you have selected. & Mot Tested

Key: . not tested @ complete pending @ failed

(Test results will autematically refresh for up fo 2 minutes).

5. The start of the week recovery is complete.
Validate the current book for the active contract that you selected.
e Price: tag 270-MDEntryPx
e Quantity: tag 271-MDEntrySize

Start of the week recovery is complete, Please validate the cument book for the Sotive contraot you
have selected
Instrument: 2_TEAR
BuyPrice BuyGuantity SellPrice Sall Quanitity
bo p bo p
2 bo b ] bo 1p ] & | Pandng
po P po P
po p oo p
bo b ] bo 1B
| Submit |

6. Enter the bid yield and ask yield for the active contract that you selected.
o Yield: tag 423-PriceType

Please validate the current Yield for the Active contract you have selected
Bid Vield
Ask Yield : o | Pendng

 Submit
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AutoCert+ BrokerTec US Treasury Data on MDP

Book Management

This test verifies that your application system can properly process BrokerTec Market Data Incremental Refresh (tag 35-
MsgType=X) book update messages.

D" To run the Book Management test

1. Select an Identifier then ASSIGN.

Current Testing Configuration
Tester: Tom Tester
— Type Automated Tradng Syitem
CoPapary Mame: H w
. a — Category: Brokar 5‘.‘51!111
i ke Tee ELVUS L

Masi e BeckerTes EUS — TEST

Puipone: BeokerTes WS Treasery Data on MOP w
1604: FJ

Application Syubam TEST L*J - 1

Teal Suile BrokerTes WS Treasury Dats on MOP w

HOTE: This test suite ulilizes the NEWRELEASE environmenL

b nifber Cplect lentfer ~| I Pre-Cortification Interview: O Complets

Tl Swibe Tiatus ﬂHnl Tested

2. Select an Instrument.

Steps of the test: Book Management

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 stept.

Purpose
The purpose of this test is to verify that your applicafien can preperly process BrokerTec Market Data book update messages.

Instrument{s): | Select Instrument(s) - Channel hd | m

3. Click START TEST. and REFRESH.

o Note: To restart the test, click START TEST and then click REFRESH.

4. The start of the week is initiated.
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AutoCert+ BrokerTec US Treasury Data on MDP

Interview Test Suite - Post Certificat Help

Steps of the test: Book Management

This fest could 1ake up 1o several mnules. Please do nol close the window during the test Closing windovi/stopping fes! reguires fo rerun the 12st from stepl

Purpose
The purpese of this test is o venfy that your applicalion can properly process BrokerTec Marked Data book updale messages

Selected Instrumentis): 10_YEAR1_MONTH_W1,2_vEAR_12 vEar.wm [

Category P Port
Incremental Feed A PR b
Incremeantal Feed B 40 M WM 11 .

Snapshot MEP MNA NA

Snapshot MBO MA MNA

TCP Replay L FL R B i Ll

Category Link
Ternplates File: termplates FixBinaryoml
Hote: Press the Start Test button to start or restart a Test, Please do not press the Start Test button START TEST

again if you are curréntly running this test.
Test Mot Running

Description | Fag | status
; Start of the week has been initiated, receive and process a book reset (260=J) message and the current book Not T
for @ach product. Additional Eook updates will start aftar the book resat has completed. o
N Start of the weak recovery is complate. Please validate the current Yield for the W1 (When Issued) contract Not Tested
you have selected. o
Additional Book updates have bean sent for other contracts. Please validate the currant book for the Active Mot Tastad
¥ | contract you have selected. o
Additional Book updates have been sent. Please validate the Yield for the QTR (Off-the-run) contract you Not Tested
4| have selectes o

Key: @ not tested i@ complete pending i faded

{Test resuls vall aulomatecally refresh for up fo 2 minules).

Receive and process a Market Data Incremental Refresh (tag 35-MsgType=X) book reset (tag 269-MDEntryType=J)
message and the current book for each product.

Additional book updates will start after the book reset has completed.

5. The start of the week recovery is complete. Enter the current Yield (tag 423-PriceType=9) for the WI (When Issued)
contract that you selected.

Start of the week recovery is complete. Please validate the current Yield for the Wi (When lssued) contract
you have sslected
Instrument: 1 _MONTH_ Wi
2 BidVield AskYield o Pending
Do ' bo '

6. Additional book updates have been sent for other contracts.

Validate the current book for the active contract that you selected.
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AutoCert+ BrokerTec US Treasury Data on MDP

Addiional Book updates have besn sent for other contracts. Pleass validate the current book for the Active

contract you have selected,
Instrumert 2_YEAR
BuyPrice BuyQuantity SeliPrice SeliGuantity
po I | bo & I
2 | po [ | po I | & | Pending
po I | Po 2 |
po I ] po b |
po I | bo 2 I
[ Submit
7. Additional book updates have been sent.
Enter the Yield (423=9) for the OTR (Off-the-Run) contract that you selected.
Additional Book updates have been sent. Please validate the Yield for the OTR (Off-the-run) contract you
have selected.
Instrument. 2_YEAR_1
4 BidYield AskYield & Pending
.o | b.o
E

Statistics

This test verifies that your application system can properly process BrokerTec Market Data Incremental Refresh (tag 35-
MsgType=X) statistic messages that are sent at various times on the Incremental feed.

b To run the Statistics test

1. Select an Identifier then ASSIGN.

Current Testing Configuration
Tester: Torn Tester
c M M o Ty Autemated Tradng System
ompacy Mame: l
[ Category:  Broket Syshem
Mariet: BavkarTez ELVUS W
r 1603: TEST
Puipse: | BakenrTec LIS Treasary Duts on MDP W 1804 3
& g [TEST - "
pplication System: | TES oo ]
Teat Suite: | BrokerTes WS Treasery Data on MOP -
MOTE: This tes1 suite uhilizes the NEWRELEASE environment.
ener: (Satast svair v] =l Pre-Contibcation Interview:  © Complete
Test Swite Status: O not Tested

2. Select an Instrument.

Steps of the test: Statistics

Purpose

the incremenial faed.

Instrumeantis): Select Instrument{s) - Channel v

Ths test could fake up o several minules. Please do nol dlose the window dunng the test. Closing window/s10pping test reguires bo rerun the tast from slepl

The purpose of this est is to verify thal your application can property process BrokerTec Market Data stafistic messages thal are sent at various times on
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AutoCert+ BrokerTec US Treasury Data on MDP
3. Click START TEST. and REFRESH.

o Note: To restart the test, click START TEST and then click REFRESH.

4. Book and statistic updates are being sent.

Steps of the test: Statistics

This test could take up to seweral minutes. Flease do nof close the window dusing the test Closing window/sopping test requires to rerun the test
from sepl.

Purpose
The purpese of this test is to werify that your application can properly process BrokerTec Maket Data statistic messages that are sent at various
timas on the incramantal fesd.
Selected Contract: 3_MONTH.2Z_YEAR1_MONTH_WI2_YEAR_1-834 |10
Category IP

Port
Incremental Fasd A 10193168 701 15684
Incremental Fesd B 2394310026 16634
Snapshot WMEP Ha A
Snapzhot MBO A A
TCP Replay 10210141 104 S7Ed
Category Link
Templates File: {empietes FrBinary,<ml
Conifigur ation File: SOl il
Note: Press the Stant Tast button 1o start or restert a Test. Please do not press the Start Test
butten again if you afe current|y running this test.
Dascription Flag Status
Book and statistic updates are being sant. Provide the session low price for active contract you have
1 @ | compete
sebected.
More statishc messages are sent. Pleaze validate the foliwing statistics for the Active contract you have
z eclod @ | compete

Key: @ not tested @ complete | pending @ fabed

Enter the session Low Trade Price for the active contract that you selected.

selected.

Low price for the locked Active contract : | | o | Pendrg

5. More statistic messages are sent.
Enter the following statistics for the active contract that you selected.
e Last Trade Price - tag 270-MDEntryPx
e Last Trade Size - tag 271-MDEntrySize
e Volume Weighed Average Price (VWAP)
¢ Volume Weighed Average Yield (VWAY)

More statistic messages are sent. Please validate the following statistics for the Active contract you have
selected

Wt is the Last Trade Price for the locked Active contract? : [ |
What is the Last Trade Size for the locked Active contract? [ |

What is the VWAP (Volume Weighted Average Price) for the locked Active | & | FPendng
contract? :

What is the VWAY (Volume Weighted Average Yield) for the locked Active —|
contract?

Recovery via TCP Replay

This test verifies that your application can perform recovery via TCP Replay.

P To run the Recovery via TCP Replay test
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1. Select an Identifier then ASSIGN.

Current Testing Configuration

Teater: Town Tester
o . A Type: Automated Tradng System
EHTDATY Madme
Category:  Brokat Syshem
Masigt: BeckerTes EWUS w
1603: TEST
Pufpoie: BeokaiTes S Tresiary Dats on MDP e
1604: FJ
A TEST
pplication Sywbem ES w = 1
Tend Susds: BrokarTe: US Treasary Dads on MOP i

HOTE: This test Suite utilizes the NEWRELEASE énvironmenl.

— Seiect izntter ~| EE Pre-ConiBeation nterview: & Complete
Tewl Swite Siatuas ﬁ Hol Tested

2. Select an Instrument.

Steps of the test: Recovery via TCP Replay

Thes test could lake up to several minules. Please do nol close the window during the test. Closing windowrslopping lest requires 1o rerun the test from stepi

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

Instrumentis): [Select Instru menti{s) - Channgl W m

3. Click START TEST. and REFRESH.

o Note: To restart the test, click START TEST and then click REFRESH.

4. AutoCert+ sends market data book updates, then creates a gap to be recovered.
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AutoCert+ BrokerTec US Treasury Data on MDP

Interview Test Suite - Help

Steps of the test: Recovery via TCP Replay
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.
Purpose

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

Selected Instrument(s): 10_YEAR 1_MONTH_WI.2_¥EAR_1.2 YEAR - b0 m

Category IP Port
Incremental Feed A Fei o I T
Incremental Feed B e . ke

Snapshot MEBP A NA

Snapshot MBO MA MNA

TCP Replay L PR R B Sy

Category Link
Templates File: templates FrBinary xmil
Global TCP Recovery Schema: Tcprecovery.xmi
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button m

again if you are currently running this test.
Test Not Running

Description Flag Status

1 AutoCert+ sends Market Data book updates, then creates a gap fo be recovered. o | NotTested

2 Estahlish a TCP Connection and submit a Logon message using your AutoCert+ credenfials. & Mot Tested

3 Receive a logon confirmation message. o Mot Tested

4 Submit a Market Data Request message. o Mot Tested
Confirm that your application successfully received the incremental message that was requested in the TCP

5 ) & Mot Tested
Market Data Request

& Receive and process Logout o | NotTested

Key: . not tested @ complete pending @ failed
(Test results will autematically refresh for up fo 2 minutes).

Establish a TCP Connection and submit a Logon (tag 35-MsgType=A) message using your AutoCert+ credentials.
Receive a Logon (tag 35-MsgType=A) confirmation message.
Submit a Market Data Request (tag 35-MsgType=V) message.

©® N o v

Confirm that your application successfully received the Market Data Incremental Refresh (35=X) message that was
requested in the Market Data Request (35=V) message.

Enter the following tag values:
e Price: tag 270-MDEntryPx
e Quantity: tag 271-MDEntrySize

Confirm that your application successfully received the incremental message that was requested in the TCP
Market Data Request:

5 Price (tag 270-MDEMryPX)
Size (tag 271-MDERrySize)

[ Submit

9. Receive and process a Logout message.
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Consolidated Book Management for RV Curve with Implied

The purpose of this test is to verify that your application can properly process BrokerTec RV Curve market data messages.

[::' To run the consolidated book management - RV Curve test:

1. Select an Identifier then ASSIGN.

Current Testing Configuration

Tester: Tom Tester
Type Automated Trading System
Comrpary Mame: ]
Category:  Broker Sysiem
Markrt: Ba ok Tes ELVUS
1603: TEST
Puipone: BeokerTes WS Treasery Data on MOP w
1604: 2
Application Syubem TEST £ — 1
Teal Suile BrokerTes WS Treasury Dats on MOP w

HOTE: This test suite ulilizes the NEWRELEASE environmenL

hienaifaer: Select bdentifer Al ASSIGN | Pre-Cavtifcation Inbarview: O complete
Tl Swibe Tiatus ﬂ Hol Tested

2. Select an Instrument.

Steps of the test: Consolidated Book Management for RV Curve with implied
This lest could fake up lo several minules. Please do nol close the window during the test. Closing window/stopping test requires to rerun the test from stepl

Purpose
The purpose of this test is to verfy thal your application can properly process BrokerTec RV Curve market data messages

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

3. Click START TEST and REFRESH.

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

4. Start of the week is initiated, receive and process a book reset (tag 35-MsgType=X, tag 55-Symbol, tag 269-
MDEntryType=J) message and the current book for each product. Additional Book updates will start after the book
reset has completed.
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Interview Test Suite - st 1 Help

Steps of the test: Consolidated Book Management for RV Curve with implied

This tesi could take up to several minules. Please do not close the window during the test Closing windowrstopping test requines to rerun the tesd from stepi

Purpose
Tha purpose of this lasl is bo verify that your application can properly process BrokerTec RV Curve market dala messages.

Selected Instrument(s): 3_YEAR 10_vEAR 3viov- s I

Category P Port
Incremental Feed A PR * il
Incramental Fead B i N -

Snapshot MBP WA NA

Snapshol MBO MNA NA
TCF Replay L B B B rad

Category Link
Templates File templates FixBinanyxmi
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 curréntly running this test.
Test Not Running

| Description | Flag [ Status
Start of the week has been intiated, receive and process a book reset (269=J) message and the current book Not Tastad
for each product. Additional Book updates will start after the book reset has completed,
2 | Confirm quantities and prices on the book for the RY Curve instrument (including implied book). | ) | Mot Tested

Kew: & not tested @ complete pending @ tadad

(Tesl results will automatically refresh for up o 2 minubes).

5. Confirm quantities (->271-MDEntrySize) and prices (-270-MDEntryPx) on the book for the RV Curve instrument
(including implied book - tag 55-Symbol).

2 Confirm guantities and prices on the book for the RY Curve instrument (including implied bogk). & | Pending

Instrument: 3 YEAR 10 YEAR WD

BuyPrice BuyQuantity SellPrice SellQuantity
0.0 |0 | 0.0 0
[0.0 |[o | [0.0 |[o
[o.0 IC | [eo Il
[0.0 |lo | (0.0 [0
0.0 |C | [oo |C

Kew: & not tested @ complets pending i tadad

(Test results will automatically refresh for up to 2 minubes).

Book Management for RV Curve

The purpose of this test is to verify that your application can properly process BrokerTec RV Curve market data messages.

1. Select an Identifier then ASSIGN.
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AutoCert+ BrokerTec US Treasury Data on MDP

Current Testing Configuration

Tester: Tom Tester
! " = - Ty Automated Trading System
amparny Mame: U
Category:  Broker System
Market: Ba ok Tes ELVUS bk
1603: TEST
Pudpene; BeckearTes LIS Treaiary Dads on MDP il
1504: 2
A TEST
ppleatan Syatem ES - A605: 1

Teal Suite: BeokerTec WS Treasury Dats on MDP w
HOTE: This test suite ulilizes the NEWRELEASE environmenL

identifier: Seiect bentifer LAl ASSIGH | Pre-Contifscation Inberview: © Complete
Tesl Swite Slakuds O Hot Tested

2. Select an Instrument.

Steps of the test: Book Management for RV Curve

This test could take up to several minules. Please do not close the wandow during the tesl Closing window/slopping lest requires to rerun the test from stept

Purpose
The purpose of this lest is to verify that your application can properly process BrokerTec RV Curve market dala messages

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

3. Click START TEST and REFRESH.

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

4. Start of the week is initiated, receive and process a book reset (tag 35-MsgType=X, tag 55-Symbol, tag 269-
MDEntryType=J) message and the current book for each product. Additional Book updates will start after the book
reset has completed.
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AutoCert+ BrokerTec US Treasury Data on MDP

Interview Test Suite - Post Certification Help

Steps of the test: Book Management for RV Curve
This 1251 could take up to saveral minulas. Plaase do not close the wandow during the last Closing window'stopping test reguines bo rerun the 12t from siapil

Purpose
The purpose of this tesd is to verify thal your application can properly process BrokerTec RV Curve markel dala messages

Selected Instrument(s): 3_YEAR10_VEAR 3vn0v. s NI

Category P Port
Incramental Faed A esss 1ol
Incramental Fead B ="V . B Lahy |
Snapshot MBP MA NA
Snapshot MBO NA NA
TCF Replay L P B Byl i
Category Link
Templates File: templ FixBinany xmi
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 Frunning this test.
Test Not Running
| Description Flag | Status
Start of the weak has been inftiated, receive and process a book resel (268=J) message and the current book Mot Tested
! for each product. Additional Book updates will start after the book reset has completed. o
2 [ Confiem guantities and prices on the book for the RV Curve instrument (non implied). o | MotTested

Keye @ not tested i complete pending i raled
(Tesl results will automatically refresh for up o 2 minubes).

Confirm quantities (-271-MDEntrySize) and prices (-270-MDEntryPx) on the book (for a Book Entry— order quantity)
for the (non implied) RV Curve instrument (tag 55-Symbol).

2 Confom guantities and prces on the book for the: BY Cunda imstrument (nom imiplied). o | Pending

Instrument. 3_YE&R 10_VE&R 37100 - S

BuyPrice BuyQuantity SellPrice SellQuantity

0.0 o | (0.0 IE

—C R x —]

ps__p | Po___1p

(O I |

CCa—C I Cr—C

Kew: & not tested @ complete perding i faded|
(Test results will automatically refresh for up to 2 minubes).
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