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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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+ CME STP FIX Recovery

Getting Started

The AutoCert+ tool is an automated testing tool for validating application functionality. It provides a web interface for using
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.

This user manual accompanies the AutoCert+ CME STP FIX Recovery test suite for certifying your application. This test
suite provides a recovery test for missed trades in the event of a session disconnect or outage, and is supplemental to the core
CME STP FIX test suite for Futures and Options certification.

Accessing and Navigating AutoCert+

[:} To access and navigate AutoCert+:

1. Log into the automated certification tool.

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

3. To access the AutoCert+ CME STP FIX Recovery test suite, select the following settings on the Current Testing Con-
figuration screen.

a. Company Name: Select a company profile.
b. Market: Select "Futures & Options".

c. Purpose: Select "CME STP".

d. Application System: Select a test system.
e. Test Suite: Select "CME STP FIX Recovery".
f. APl ID: Select an API'ID and click Assign.

Current Testing Configuration

Teater:

Trpe: Automated Trading System

Company Profile: [T -
Category:  PTop System

Market: Fatur

1603
Prarpans v
1604:

Apphication System: -
16052
Teat Suite: CME STP FIX Recovery -

MOTE; This test suite utilizes the NEWRELEASE environment.

AP1ID: [ URASSIGN | Pre-Certification Inferview: @ Not Complate
Teat Suite Status: B ot Tested

4. Complete the Interview for this test suite.
5. Complete the applicable test cases in the Test Suite.

6. Complete the certification process from the Post Certification tab.
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https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ CME STP FIX Recovery

What's New

The following table shows the updates made to the AutoCert+ CME STP FIX Recovery Help system.

30 Jul 2025 All Initial release
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AutoCert+ CME STP FIX Recovery

Interview

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

b To complete the interview:
1. Select the Interview tab.
2. Answer each question and click the Complete button.

After completing the interview, proceed to the Test Suite.

‘

(] Cloarport
®  Both Giobax and Chearpor

Trads Capture Repon Reques! - Sulsorglon request with LastUpdateTm (Tag 779)
-] Trado Capturs Ropont Requast - Snapshot with StartTima (Tag 8503)
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Test Suite

AutoCert+ CME STP FIX Recovery

Use the Test Suite tab to select and run the CME STP FIX Recovery Certification Tests required to certify your application. You

are required to select and run each test in the test suite.

Current Testing Configuration

e e Automaled Trading System
Company Profile: QA 3
- Categary: Prop System
Markat Fulares & Cptiorss v
1603
Purpose: CME 5TF -
Apgiiation System: ) C | - !
) 1605 1
Test Suite: CAME STP FIX Flocovory -
NOTE: This test subte utilizes the NEWRELEASE environment.
APIRD: ~ IEEED Pre-Certification Interview: & COmplsta.
Tt Suite Statiss O not Tested
foere EI . =
CME 5TP FIX Recovery Certification Tests Retust Flag statuy Mandatory/Optional - Executed By
Suscrgnn Falover tecevery et & ot Tested Mandatiry et Avadabie
Soapshol Falcer iecovery tesl - Not Tested Mandatory Mot Avalabie
Koy: @ ref tasted @ complete | perdng @ islad

The following test case is available based on your Interview responses.

e Subscription Failover Recovery Test

e Snapshot Failover Recovery Test
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AutoCert+ CME STP FIX Recovery

Subscription Failover Recovery Test

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

This test is mandatory.

D:' To run the test

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

e | oot st E

Steps of the test: Subscription Failover Recovery Test

‘This tesd couid lake v 1o several minules. Please do nol elose B window during the tes!. Closing winSswslepping lesl requines 1o resun e lest iiom siep
Purpose

The purpose of this lest is 1o verily that the chent system can recover all the missed irades in case of 3 disconnect of outage. The hest uses
LasttipdateTime (Tag TTH) ba help recover missed Irades.

Imstrumens(s): Select Instrument(s) - Channel ~ IEI
2. Select START TEST.
Interview Test Suite - Help

Steps of the test: Subscription Failover Recovery Test

This test could Lnke up 1o seversl manules. Plaase 69 nol choss e wisdow theing the lest Cliaing widovaisligping best Feguares 1o erun e tost o shep!
Purpoas

teat iy fo vty ades in case of 3 diaconeset of cutage. The lest uies
Tag TT4) ko help

Selected instrumentis): v10-2sI0nzreReKT - S8 [T

Category ialug

AutoCerts Target URL hitps fautocertorstpe cegroup. com
AutoCorts Targat IF

AuipCant= Targat Port
Nots: Preas the Start restarta Test press the Start Test button
again  you ae CUITENtly running this fest.
Tast Mot Running
Description Flag Status.
g | Submilan untitered TradeCaplureRepod subscripton request (Tag 263=1). Il using lag 779, please use o T
CLITRN Tme, 85 par the Specs. - ecklond
z Recene Trade Capture Reports. Vialidate Sw LastUpdate Tm (Tag T746) from the last trade recenad & Not Tersted
5 | P 160 A request rsing Subvserphion fequast (Tag 263=1) and LastUpasiaTm (Tag 779) Mot T
hat is o1 kst ono minuto price 10 the LastUpdstoTm o the kst tada rocoived in step 2 - st
" Rocone additional now eReport messages along moen pravioushy reponed trade .
caphue reports. Confem recening & duphcati TradeCaptureRepon froem step 2 - sted
Key: not bested @ complete pereing @ faled

(Bt resusits will autoesatically refresh bor up- 1o 2 minules)

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

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

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

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

6.

Select Yes or No to confirm that your system received additional, new Trade Capture Report messages along with one
or more previously sent Trade Capture Report messages, including a duplicate message from step 4.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359617/CME+STP+FIX+-+TradeCaptureReport+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359617/CME+STP+FIX+-+TradeCaptureReport+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options

AutoCert+ CME STP FIX Recovery

Snapshot Failover Recovery Test

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

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

D’ To run the test

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

trview | TostSuie |:| et

Steps of the test: Snapshot Fallover Recovery Test

‘This feat could Lake up 10 several minctes. Please do nol ch e fest test requires 10 rerum the fesl rom siep1.
Purpose

this 2l the missed Irades in case of outage using the
pirocess. The besd caes StarfTiens (Tag 9503} 1o pecover missad tades
E:EI|

Instramants):

2. Select START TEST.

Steps of the test: Snapshot Failover Recovery Test

This fest could take up 1o several minutes. Please do net cose test g 10 #enn e fest fom step1
Purpose

The purpose of his lest i fo verify (hat She client or oulage e Snapshol reccvery
peocess. The sl uses StartTiese: (Tag 9503} 1o recover missad irades

Selected Instrumentisk: Scoz_s_va_on2s. a0 [T

Category Valoe

AutoCerts Target URL hitss Hautocertiistpar crssgnoup.com
HfugoCart+ Target IP

AuloCert= Target Port

Mote: Press the Start Test button 8o start of restart 3 Test. Flease do not press the Start Test bution
again i you are currently runming this test.

Test Mot Renning
[ Descripson [Fisa [ St
Subemil an unfifered Trade Capture Fepon subscription request (Tag 263=1). M using tag 770, please ute
1| cument e, as per the specs & | ot Tested
2 Recens TraceCapiuaRepon messages. Valcate LasiUpdataTm (Rag 77%) from the kst irade recened o | Mot Tested

Reiniiate your conrection and request rades using Snapshol request (Tag 263=0) and StanTime (Tag 8583)
3 | where StarfTima is at leas! one minute prior 1o the LastlipdateTm (Tap 779) of the last rade recaved in slep. & | Mot Tested
2

Recene addtonal new TradeCapturefepor? messages along with one of more previously reported

TraeCagtuteRepen messages a duplicate rom step 2. @ | NotTested

Koyt @ rot fested @ compiete L pendng @ fsked
(Test ressits will auslom abcally redbesh fod o 1o 2 mintes)

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

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

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

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

6. Select Yes or No to confirm that your system received additional, new Trade Capture Report messages along with one
or more previously sent Trade Capture Report messages, including a duplicate message from step 4.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359745/CME+STP+FIX+-+TradeCaptureReport+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
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