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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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+ iLink
User Help System
AutoCert+

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 cer-
tification.
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Read an introduction to new features and enhancements

PDF Download >

Open a PDF version of the Help System

Client Systems Wiki >

Read technical and business information about current CME Group electronic trading platform and
trading services

Other Application Help >

Find the most up to date procedures and videos for CME Group-developed applications and sys-
tem functionality

Video >

Watch this video to learn about testing and certifying your system to interface with and validate
CME Group core functionality and new functionality

Customer Center >

Log into a self-managed application that authenticates access to a variety of CME Group applic-
ations and services
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AutoCert+ iLink

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 iLink test case:
e The book is clear at the beginning of each test.
o 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.

o 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. Log into the automated certification tool.

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

3. Navigate to the AutoCert+ iLink test suite.

a. Tester: Automatically selected based on the logged in user
b. Select a Company Name

c. Market: Futures & Options

d. Purpose: Order Entry iLink 3

e. Select an Application System

f. Test Suite: iLink 3.x
g. Select a SenderComp, then select ASSIGN.

Test cases may require selection of an instrument.

Current Testing Configuration

Tester: Tom Tester )
Type: Automated Trading System
Company Mame: [aa v |
: Category: Prop System
Market: | Fufures & Options W |
1603: test
Purpose: Order Entry iLink 3 o
| | 1604: 1
Application System: TEST hd
pp v | | e0s: 7
Test Suite: [liLink 3.x v

NOTE: This test suite utilizes the NEWRELEASE environment.
Test Suite Status:

Sendercomp: [123456-FuturegDptions-iLink-CGW  ~ | [EEEELN | Pre-Certification Interview: @ complete
Test Suite Status: O not Tested
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AutoCert+ iLink

4. Complete the Interview for this test suite.
5. Complete applicable test cases.
* Session Layer

* Business Layer
¢ Failover

6. Complete the certification process from the Post Certification tab.
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AutoCert+ iLink

What's New

The list below illustrates the updates made to the AutoCert+ iLink Help system.

T S

9 Oct 2024

9 Oct 2024

28 Oct 2022

16 Mar 2022

16 Oct 2020

08 May 2020

27 Mar 2020

20 Feb 2020
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Mass Quote Protection

Mass Quote (1) Buy / Sell, (2) Execution, (3)
New Quote Protection

Format

Processing Message Gaps of More than
2500 Messages for Mass Quote Systems

Processing Message Gaps of More than
2500 Messages

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

e Manual Order Indicator for
Manual System (Mass Quote)

e Manual Order Indicator for ATS
System (Mass Quote)

e Manual Order Indicator for Semi
Automated System (Mass Quote)

Processing Rejects

The Interview

Session Layer Tests

Business Layer Tests

Failover Tests

» Mid-Week Connection (Ini-
tialization and Binding) with New

UUID for Pre-Registered Format

¢ Mid-Week Connection for Mass

updated instructions
for consolidated mass
quote test

removed due to mass
guote protection
functionality update

Website and PDF
format changes
only.

Added new topic.

Updated screen-
shots and step 1.

Updated screenshot,
step 5 and 6.

Added new topics.

Updated step 5 in
screenshots and
description.

Updated screenshot.

Updated session
layer tests for pre-
registration vs on-
demand.

Added business
layer tests.

Added failover tests.

Updated topics with
new test names.

Added new topics
for added tests.


../../../autocert-brokertec-oe/autocert-brokertec-oe-03112022/Content/Processing2500Messages.htm
../../../autocert-brokertec-oe/autocert-brokertec-oe-03112022/Content/Processing2500Messages.htm
../../../autocert-brokertec-oe/autocert-brokertec-oe-03112022/Content/006.htm
../../../autocert-brokertec-oe/autocert-brokertec-oe-03112022/Content/006.htm

AutoCert+ iLink

o T T i

Quote Systems (Binding without
Initialization) for Pre-Registered
Format

e Mid-Week Connection (Ini-
tialization and Binding) with New
UUID for Mass Quote Systems
using Pre-Registered Format

18 Feb 2020 All Initial release
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Interview

The interview consists of a series of questions about your trading application and products. You must complete the pre-
certification interview before running the test cases.

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

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

!'} To complete the interview:

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

Based on your responses, certain tests are required and others are optional.

- Test Suite Test Case Post Certification Help

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

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

Yes

Mo (If No, ensure a proper process is in place to rotate keys ahead of expiration times that land mid-week)

Send a Sequence Gap Fill message (recommended)
Resend the requested orders (not recommended)

O Yes

[C] Mo
Futures
Options

Interest Rate
Energy
Equity

FX
Commeodity
@ Yes

(@] Mo

(O] Yes

O No

(O] Yes

O No

Limit Qrder

Market-Limit Order

Market order with protection

Stop-Limit erder (For Futures Instruments Cnly)

Stop order with protection (For Futures Instruments Only)
| Whatorderqualifiers will your system supportz |
O Day CQrder

O Good Till Cancel

O Good Till Date

Fill and Kill

[C] Yes

(@] Mo
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/714342429/MSGW+Failover+Scenarios#New-Release-Weekly-Failover-Testing-Windows

® Yes
@] No
I
® Yes
O No
I s s e s e
® Yes
O No
I e bt e
® Yes
O No
e e
@ ves
O Mo
| WilyoursystemsupportGiveUp Orders?
@ ves
O Mo
| Wilyoursystom supportRoute-Through functionaliy
@ ves
O No

All Quotes
Instruments
Instruments Groups
Quote Set 1D

® Yes

@] No

) Manual

O ATS

® Semi Automated

@ ves
O Mo

| Wilyoursystom supportR.Cross Order functionality for Equity contrects?
@ ves
O No

~ Wilyour systom support R-Cross Order functionality for contracts belonging to a product complex other than Equiy?
® Yes
O No

I
® Yes
@] No

I
® Yes
@] No

I
® Yes
O No

I
® Yes
O No

o e e
® Yes
O No

I
@ ves
O Mo

| Canyoursystemsend orderson UDS instruments?
@ ves
O Mo

- Doosyoursystemsupport Mass Order Cancel functionaliy?
@ ves
O No

AutoCert+ iLink
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Market Segment ID

Instrument Group
Instrument

® Yes

) No

® Yes

O No

Market Segment
Instrument Group
Instrument

Yes

0]C] geJO] EEj<j<)

Market Segment ID
Instrument Group
Instrument

@R CeO®
g

@ Yes
O No

All Quotes

Instruments

Instruments Groups

Quote SetID

® Yes

O No

All Quotes

Instruments Groups

Acknowledge

Mot Acknowledge

Yes
No

Pre-Regisiration (Service Gateway)
On-Demand
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Session Layer Tests

This section contains information on the session layer tests.
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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

restsuce | R Help

Steps of the test: Primary Gateway Connection Enforcement

‘This fest could take up 10 several minctes. Please do not CI0Se the Window Suring the test CI05ing windowislopping lest requines 10 rerun e fest from step!

Puipose
Tine Curpane of 68 Hat i 10 ety N yOour SYBIBM CM SUDEOM DAY QRNWEY anfroman

::-I:SI:\:: e m}u::‘:lmmmmfx restart a Test, Please 0o not press the Start Test bution [ START TEST |
| Description [Fiag Statis.
1| Over apnmany MSGW connectson IF. subemit a Nepotiate/Establish message 10 segment 59 & | ot Teswa
z Feceive and process a MegoliateEstabiish Repect message o | otTeswa
Over the client appication, submit a Negotiate and Estabish message on the new segment 59 prmary .
gasay & | MetTested
4 | Recewe and plocess a Estabisnment ACKnowleogment message & | Mot Tested
5§ | Submit a sequence message & | Mot Tested
& | Receive and pIOCess 3 SEQUence Messages o | Mot Tested
T | Submit a Terminate message o | Mot Tesied
® | Receive and process a Tenminate message. The seiected session will revert 1o the previous prmary gateway & | ot Teswea
A ——

| 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 Primary Gateway Connection Enforcement test:

1.
2.

W ® N o v s~ W

10.

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

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 to segment 99.

Receive and process a Negotiate Reject/Establish Reject message.

Over the client application, submit a Negotiate and Establish message on the new segment 99 primary gateway.

Receive and process an Establishment Acknowledgment message.

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.

Beginning of Week Logon

The purpose of this test is to verify that the client system can:

connect to the CME system at the beginning of the week
adjust the inbound and outbound sequence numbers as needed

pick a globally unique UUID for each FIXP session
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Reject
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Reject
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate

e -
Steps of the test: Beginning of Week Legen
Thes fost could take up e the fest Closing window'sioppng fost requenes: o renan the test from siep1
Purpase

Ths parpose of thes st s 1o vy Pat MIE sopssonm of B w7 b b b st v o)
and cutbound saquenc numbers & reoded as woll s pack 8 globally ueque LU dor sach FIXP session

Mote: Press the Siar Test buton bo start of restart & Test. Plaase 85 not press the Stam Test bution
again if you ane cumently running Mis best.

i

Duséription [
1 Cwver an iLink connection, submit 8 Negotiale message

Receive and process 3 Negotiate Response message

Suberit an Estabish massage 1o bind cornaction

u\.l-.u\l
e viele e e|f
g
i

Feceivn a E mesage Mot Tesiod

Submit @ SEQUENCE MEssage ot Tested

& | Receive and process a sequence message Hot Tested
Keyt @ ol tested @ comglale perdng @ 1aked

| REFRESH |

AutoCert+ iLink

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 Beginning of Week Logon test:

1.
2.

o v kW

~

Beginning of Week Connection with GT Orders

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

Select the START TEST button.

0 Note: DO NOT select the START TEST button once the test process 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.

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

sage.
Submit a Sequence message.

Receive and process a Sequence message.

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.
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On-Demand Format Only

et

vesrsuns | RN Help

Steps of the test: Beginning of Week Connection with GT Orders for On-Demand Format

This Sest could take up o several minules. Fleass do nat ciose the window during the test Closing window/stopping test requines to rerun the test from step
Purpose

Tha pusposa of this test is 1o verfy That the chant system can downioad 2 il St is genarabed for She GT crder in S cunent weak bafore Start of Week
Inisaization

Sebected Contract: 1GLEMD, VGLEVD, 1GLENG-1GLEVY 240 IR

Category L3 Port
Incremannal Faed A 224028125 18644
Incremertsl Feed B 224025100 n744

Snapshot MBP 2402879 19648
Saapsnot MBO 228025254 20644
Ersanument Replay T2A0TE125 16548
Categary Link
Templates Fie lemseanes FrBnan am
Confgunation i Lonlg xml

Hte: Pross the Stan Tesd button 1o s1art or estart a Test. Pleass do mot press the Stan Test bution ['START TEST |
‘again if you are curmenty running this 1ess.

[ Dascription [ Flag [ Staus

o | OveraMSGW segment 59 connection, sUbmit a Limit GT Grder for the selecied curight instrument with

quantity greater han 1 (This is 1o simulate @ GT order is entered on e previeus week) @ | NotTesied
3 Szan of Week INRIARZAton, CME re441 03 SAquence NUMBES 10 1 ANa rése Préregistersd administrative @ Not Tested

Information in the Senice Gateway for beginning of week simulation, Submit a Negotiate message.
3 Receive and process a Negaliate Respanse message o | hotTesied
4 Swbmil an ESIAbESN MESSA0E 10 DING CONNECHION - Not Tested
& | Feceive and process 8 Eablshmn! Asknowisagment message & | NotTesied
& Submit a Retransmi Request message for the undelvered Execution Report on the GT arder ] Not Tested

Recene and process 3 i age for the Execution Repon on the GT onder. o Mot Tested
& | Submila sequence message & | NotTesien
& | Receive and process 3 SEqUENCE MESSage & | MotTested

Kew & roftesied @ comgiete . pendrg @isied

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

1.

N

10.
11.

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

Select the START TEST button.

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

Over a MSGW segment 99 connection, submit a Limit GT Order for the selected outright instrument with a quantity
greater than 1 (This is to simulate a GT order entered the previous week).

Start of Week Initialization: CME resets sequence numbers to 1 and resets pre-registered administrative information in
the Service Gateway for beginning of week simulation. Submit a Negotiate message.

Receive and process a Negotiate Response message.

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 on the GT order.

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

Submit a Sequence message.

Receive and process a Sequence message.
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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

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

R | ety
Steps of the test: Mid week Connection (Binding without Initialization) for Pre-Registered Format

This 1t esuld ke up 12 several mimctes. Phase do #t closa the window during he et Clasing window/¥esping Wit requives 10 S6un e st from Stap1
Pusposa

Tha purpoa of s tst i 10 verify that th chant s the CME ing the Wid-\eak Binging Iritiafiz ation kewd b 45 1o
adjust the inound and ouound SAgSNCE NUMBENS K8 Nesded

Selected Contract: CIWK1OZWN1IIWK1-0ZwNt 659 [T

Categary ® Part

Ancremental Feed A 224028922 N6
ncremental Feed B 224025901 1759
Snagshot MER 22402879 19689
Snapshct MBO 224028284 20649
Ingtnament Replay 224028122 16699
Categary Link
Tempeates Fi remptates_FeBinary xm|
Conguranen File. £onfig.xmi

Wota: Prass the Start Tast button to start or restart a Test, Plaase o not press the Start Test bution [ START TEST |
again i you asn curmntly running this e,

| Description [Flag | Statws

v e MSGW connection, On nt " rate Limi o5 100 1 2! aright
;| ower e MSGW connection, On segment F3 SUDMA Two sepanate Day Crders for the selecied cuirig & | Notestea
maument

Receive and process an Execution Report - ConfirmationAcknowledgement message and then Terminate the

session & | NotTestea
4 | Cor InG chenl apgacalion, Submil an ESaDISn message (This i 1o Simuiate Binding wilout Intiaizanon @ | Hotresies
iherefore using the same ULAD on step 1 1o Estatiish)
4 | Receive 3ng process a ESIBbishment ACowledgment message & | NotTesiea
5 | Submita sequence message & | NotTested
& | Reteive and process a sequence message & | Vot Testea
Key: @ not insted @ compiets | peraing @ faded

¢ 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 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 process is in progress.

4. Over the MSGW connection, on segment 99 submit two separate Limit Day Orders for a selected outright instru-
ment.

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

The purpose of this test is to verify that the client system can:
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 image below shows the Pre-Registered
format version of the test.

Steps of the test: Mid week Connecticn (Initialization and Binding) with New UUID for Pre-Registered
Format

This test could ik up b5 veral minuies. Piase 02 rot close e window during th best Closing windowisopping 83t requines 0 rerus ihe tes! fom siep !

Purpose

Teot pisrpose of this leat i 10 werity that th e CME 3y 0 the Mic-Wesk Intiakcaton
and and be abée 1o 3dust the inbound and culbownd BeqUEnce Pumbers as needed

Selected Contract 1 055H2,08521,065H2-06521 540 [T

Category " Port
Incremantal Faed A W0RTY 1840
Incremental Faed B 224025100 1740
Snapshot MEF 224028123 19640
Snapshot MBO 224025254 20640
Instrument Reglay 22402879 16640
Category Link
Templates File: lsmolates FiEnan i
Configuratcn Filg senfig xmi
Mote: Prass the Start Test bution 1o $2aet or restart a Test. Pleass do ot press the Start Test bution [ START TEST |
again if you are cumentiy running this fest
Description Flag | Status

1| Over the M3GYW connection, On segment 99 submit one Limi Day Orders for the selectied oulnght instrument & | Mol Tested

:!;:::mn process an Execution Report - Ci and T & | HelTeses

3 | ontesame segment 99, submit 8 Negotiate message with & new UUID. | & | ot Testea

& [ Recene and process a Negobalte Response message 1 & I Nod Tested

5 : Sutenit an Establish massaga to bnd connection. & | oot Testes

& [ Raceive ans process @ Extabishment Acknowladgment message. | & | Piod Tarsted

[ Subenit 8 Retranamit Request messags fof the undelvered Execution Report | & [ Mot Tested
] T Riecenve and process a Retransmission message for the undelvered Execution Report | 4 I

El : SL0ma 3 5equence Message & | NotTested

| e : FRacene and proCess 3 SEqUNce messags 4 | ot Testen
Koy @ oot tested @ complete s paning @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.

D’ 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 process is in progress.

Over the MSGW connection, on segment 99 submit one Limit Day Order for a selected outright instrument

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

On the same segment 99, 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

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

Interview Test Suite - 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 m

Description Flag Status

1

Over the MSGW connection, submit a two-sided Mass Quote (35=i) message having a quantity greater than 5. ] Not Tested

2

Receive and process a Mass Quote Acknowledgement message and then Terminate the session. | Not Tested

Over the client application, submit an Establish message (This is to simulate Binding without Initialization,

therefore using the same UUID on step 1 to Establish) - Not Tested

Receive and process a Establishment Acknowledgment message. W | Not Tested

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

retransmission message. Then Submit a sequence message. w | NotTested

Receive and process a sequence message. w | NotTested

Key: not tested @ complete pending @ failed

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

> To run a Mid-Week Connection for Mass Quote 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 process is in progress.
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4. Over the MSGW connection, submit a two-sided Mass Quote (35=i) message having a quantity (tag - 134-BidSize /
- 135-OfferSize) greater than 5.

5. Receive and process a Mass Quote Acknowledgment message and then Terminate the session.

6. Over the client application, submit an Establish message. (This is to simulate Binding without Initialization; therefore,
it uses the same UUID on step 1 to Establish.)

7. Receive and process a Establishment Acknowledgment message.

8. Submit a Retransmit Request message for the undelivered Execution Report, receive and process a 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 and On-Demand Format

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

P |

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

This teat could take up o rvpral minutes. Piase do ot cose the vandow dunng e 1esl Cloang vandoveslopgeng bl requees 10 farun e st from steg 1

[

The gosrgane of e beat 18 1o verify (hal Bap cliant 573lam £an recover Lndeivened busness message from CME sysiees during the M- Week Insaizatien
and Banding and be able 10 adjusi e inbound and oulliound sequence numbers 3 nesded

Selected Contract: | 3 Uniock |

Categery w Port
Incramental Feed A
incremental Feed B
Snagihel MBP
Snapshot MEO
Instrment Replay
Caiegory Link
Templates File: lemeiates Frginanoml
Configuration File e

Wota: Brews the Start Test button to start of restart a Test, Please do not press the Stast Test button [ START TEST |
apain if you e curmently runming this test.

Descripton [Fisg [ st
Qv the MSGIW connection, submit a two-sided Mass Cuote (35=) message having a quantity greater Sian
v s & | motTested

Receive and process an Execution Report - Confirmation/AtinowiedgementFill message and Terminate the

ereion & | Mot Tested

3 | Onihe same sapment &9, submil a Megoliale messape with & new LILID. Not Tested

o+ | Recee anaprocess a Negotiste Response message. [ ot Testea
5 | Submit an Estabilsh message to bind conng<tion | ot Tested
[ & | Receive and process a Establishment Acknowiedgment message [ Not Tested
T I ‘Submil a Retransmi R eques! mestape Tor the undelvered Execution Report | Not Tested

Mot Tested

8 | Receive and pracess & Revar 80 for Exseution Repar

9 | Submil a sequence massage ot Tested

L AL R R

10 | Receive and process 3 SeqUEnce MEssage ot Tested

Kays @ ot tested @ compiete L perdng @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 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 process 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 99, 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.

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

Iterview Test Suite - it Help
Steps of the test: Mid Week Key Rotation (MSGW)

Thés st could ke U 10 Sevorml mindtes. Ploass do nol st O3 <ioppang st requanes 10 porun the fest from slep

Purpess

WSt 15 bo vty 1hat the Rogean & Nugrotiatie 1o e CME syste wsing the security anfaeerrsnl hectonsity
WAt Ry roation. You will e twes vk iy $o comples he. st

Hate: Press the Start Test bution to start or restart a Test. Please do not press the Start Test button [ START TEST |
axgain i you) arw curmently runnireg this test,

Description | Fiog | status
1| Over the MSGW connection, on segment 99 logon using the first secure key pair, & | Mot Tested
2 | Submita sequence message. & | NotTested
3| Recelve and process d sequence message. [ & | ot Testea
4 | Submita Terminate message. [ & ' ot Tested
5 | Receive ana process a Terminate message [ & | Mot Tested
5 | Cres the MSGIN connection again, on segment 8 lagon using a different sst of secure key pas other than @ | v

the ones used in.

7 | Submita sequence message. & | Mot Tested
B | Receive and piocess 3 sequence meseage. o | Mot Tested

Ney: @ rot testsd @ compiete & pandng @ fskd

0 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 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 process is in progress.

Over the MSGW connection, on segment 99 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.

© N o koW

Over the MSGW connection again, on segment 99, logon using a different set of secure key pairs other than the ones
used in step 1.

9. Submit a Sequence message.

10. Receive and process a Sequence message.
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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.

¢ 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).

— s
Steps of the test: Re-Setting UUID

This st conse bk 1o Sarvoral erimies, F e st

Purpass

o WL FUENes 1 e U bersl Soen S3ep

s ot i v & mary b necessary fo resal fhe LLAL inira-sos=aon on B sama ndng
dayto SOQUENCH PUMbors FRur-Negosate with a naw LD shousd be used only when Gusiomes &
ol 5ymc sequot irncuned]

Mote: Press the Start restarta Test.

the Start Test bution [“START TEST |
aain i yOu sre curmently running this test.
. [rio | samn ]
| 1 Crver ther MSGW connection, on segrmen B9 submit an Establish message. o | Mot Tested
2 | Receive and process 3 Terminate message. | o | Mot Tessted
3 On the same segment 55, Submi a Negoliale MesSage with a new LIUID. o | Mot Tested
4 Receive and process a Negoiate Resporse message. o | hon Tested
% | Submitan Establish message 1o bind connection. o | Mot Tested
3 Reeceive and process a Establishment Acknowledgment message. | o | e Tessted
T | Subenita sequence message. | o | Hoa Tessted!
B | Receivi and pocess & Sequence Message. | & | ot Tested
Key: @ ot tested @ comgiele & pendng @fsled

| REFRESH |

¢ 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 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 process is in progress.

3. Over the MSGW connection, on segment 99, submit an Establish message.

4. Select Yes or No to indicate whether your system received and processed the Terminate message.

5. Onthe same segment 99, submit a Negotiate message with a new UUID.

6. Receive and process a Negotiate Response message.

7. Submit an Establish message to bind connection.

8. 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 process 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

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

Pre-Registered Format
Interview Test Suite - 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

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

1
connection, submit 3 Limit Order Messages using same price with a quantity of 850 v

Not Tested

Receive and process Execution Report - Confirmation/Acknowledgement and Full Fill message and detect

seguence gap o | NotTested

3 Submit Refransmit Reguest 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:

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 process 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 using the same price with a quantity of 850.

5. Receive and process an Execution Report - New Order and Execution Report - Trade Qutright [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.

w N

Receive and process a Sequence message.

10. 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 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

Description

Flag

[ stas

1

Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink
connection, submit 3 Limit Order Messages using same price with a quantity of 425.

v

Not Tested

Receive and process Execution Report - Confirmation/Acknowledgement and Full Fill message and detect
sequence gap.

v

Not Tested

Submit Request to obtain all

Not Tested

Receive and process Execution Report - Fill messages.

Not Tested

Submit a sequence message .

Not Tested

Receive and process a sequence message

Not Tested

Submit a sequence message .

v
v
v
v
v

Key: 4 not tested @ complete

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

=

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

Select the START TEST button.

w

Not Tested

pending @ tailed

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

o Note: DO NOT select the START TEST button once the test process 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 using the same price with a quantity of 425.

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

message and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

Submit a Sequence message.

6
7. Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.
8
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.

o Pre-Registered Format

e On-Demand Format
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Pre-Registered Format
Interview Test Suite - P Cel catio Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Mass Quote Systems
using 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 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 | Select |
Description Flag Status
; Please §et your KfeepAlive\nlerval \o.a minimum of 30 seconds wh‘en taking tr.|is 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. w | NotTested
3 Submit it Request to obtain all W | NotTested
4 Receive and process Execution Report - Fill messages. w | NotTested
5 | Submita sequence message . o | NotTested
6 Receive and process a sequence message W | NotTested
7 Submit a sequence message . w | NotTested

Key: & nottested @ complete

| REFRESH |

pending @ failed

AutoCert+ iLink

P To run a Processing Message Gaps of More than 2500 Messages for Mass Quote Systems using 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.

0 Note: DO NOT select the START TEST button once the test process 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 Test Suite - P o o Help

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

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.

W | Not Tested

2 Receive and process a Mass Quote Acknowledgement and Full Fill message and detect sequence gap. Not Tested

3 Submit it Request to obtain all

Not Tested

4 Receive and process Execution Report - Fill messages. Not Tested

5 Submit a sequence message . Not Tested

6 Receive and process a sequence message Not Tested

C|C|C ¢ ¢

7 Submit a sequence message . Not Tested

Key: & not tested @ complete . pending @ failed

P> To run a Processing Message Gaps of More than 2500 Messages for Mass Quote Systems using 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.
0 Note: DO NOT select the START TEST button once the test process 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 image below shows the Pre-Registered
version of the test.
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isevienTest st || Help
Steps of the test: Recelving and Pri ing Multiple Gaps for Pre-Regi: d Format
Thi bkl ould ks up 53 Savaesl minutes. Plaiis 60 ol clobi S window doring Bhe biit CRoing window slopging Hesl tequins 1o 1ensn the Lest from sbepl

Furposa
T purposs of this 1St is 19 vty Tt the chant srsten can pocass hiwly Satected SIpe in fespoants 12 2 Retiansmit Reguest

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

Category " Port
Incremental Feed A& 224025101 1632
Incremental Feed B 2240281 1732

Snapshot MBP 224028127 19632
Saaphot MBSO 224028284 0632
Inssrumant Riéptyy 224028127 16612
Categony Lisk
Templates Fie tempiates Fiflinary xml
Contguration Fike o A

Hote: Prass the Seart Test butson 1o start o¢ restart a Tast. Plessa do not prass the Stars Tast bution [ STt TEST |
again if ye are eurrently running this test,

[ Description

[ Flag | Stavus
1| ©weran iLink connection. SUBMA 5 SEparaNe LimE Croers win a quanty 1 & | retTesea
Recefve and peocess Executicn Repor - Confirmation/Acknowiedgement and Full Fill messages and detect
2 & | Mot Tested
sequence gap
3| Submita Retransme Request message & | retTesea
. Execit - ConfirmationiA ent and Full Fl ere0y
4 | Recetve and peocess Execution Report - Confirmation/Acknowledgement and Ful Fill messages and cetec & | norresea
sequence gap
s Submit a Retransmit Request message @ | Mot Tested
& | Receive and peocess Execution Report - Confrmation/Ackngwiedgement and Full Fll messages & | notTeswa
7 | Submil a sequence message & | nozTestea
B | Receive and process a sequence message & | Mot Tested
% | Submit a sequence message & | bt Tested
Key: @ rot tested @ complete L perdng @ Taled

ﬁ 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. 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 process is in progress.

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

4. Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)] and
detect a sequence gap.

5. Submit a Retransmit Request message.

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

7. Submit a Retransmit Request message.
8. Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)].
9. Submit a Sequence message.

10. Receive and process a Sequence message.

11. Submit a Sequence message.

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

Iereiw

Steps of the test: Receiving and Processing Multiple Gaps (Mass Quote) for Pre-Registered Format

This fest could take up o several minules. Plaass do nat closa The window during the fest Closing windowistopping lest requires o rerun the fest from siepl

Purpose

Tha purpose of this test is to verdy that the chant system can process newly debected gags in responss 1o a Retransmit Request

Conrtracts ©

Dascription

1| Submit 3 bwo-sided MEss Cucts (J5ei) PE14a0e NIVIND B GUARY reater man 5
2 | Recene and process Quole Acknowledgement message
Recerve and process Execulion Report - Partial Fill messages and detect sequence gap
4| Suomita Retraesms Request message.
L3 Recene and process Execution Repor - Paral Fill messaes and oslect sequénce gap
6 | Submila Retransmi REqUEst MEssage
7 Recerve and process Execution Report - Partial Fill messages.
& | Submila sequence message
4 REcene Bnd prOCESS & SAQUENCE MESIAnE.

10| Subiila sequence message

L v =
Category L Port
Incremental Feed A
Incremental Fesd &
Snapsnet MBP
Snapshol MBS
Inssrumen! Replay
Catagery
Templates Foe lemtates_FiRinan,
CONAGLanon Fie conhg xml

Status

i

Not Tested

Not Tested

Hot Tested

Hot Tested

Not Tested

ot Tesle

Not Tested

Hot Tested

Not Tested

Hot Tested

LU N N ST R R O

Koy @ncttested @ conpiele & pendeg @ taled

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

o

6
7.
8.
9
10.

11.
12.

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

Select the START TEST button.

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

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

Receive and process a Quote Acknowledgment message.

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

Submit a Retransmit Request message.

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

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

Submit a Sequence message.

Receive and process a Sequence message.

Submit a Sequence message.

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.
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Pre-Registered or On-Demand Format

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

——— |

Steps of the test: Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/IFOK orders) for Pre-
Registered Format

This fest coud take up 1o several minstes. Plsass do net closs the window during tha test Closing window/stopping best requines 10 rerun B test from step

Pusposa
The purposa of his test is 1o varify that the. chent systs b gap Fietransmi g by ]
Contracts [06AND 06AI0.06AMD-DEALD - 632 v [ setect |
Category L3 Pant
Incremental Feed A 224025900 1532
ncremenial Fesd B 22402510 "
Snaghot MBP 224028027 19632
Snapshot MBO 224025254 20632
instrument Replay 224025027 16632
Categary Link
Tempeates Fi: tempiates_FeBinary sml
Coniligurance File: conng smi
| Deseription [Flag | States
o | Cveranink connection, sutent 3 separaie Lima Dary Orders of ihe same side for the sekected culrge -
nstrument @ | NotTested
3 Recefve and process an Execution Repent - ConfimationAcknowiedgement o | Mot Testea
3| Receive ang pocess 8 Not Apphed message & | ot Teste
4 | Resendthe Limit Cay Orders & | NotTestea
5 | Recenve and prcess an Execution Report - Confimation/ACKnowledgement messages and detect sequence & | norrestes
P8
& | Submita Retransmi Request message & | HotTested
7 | Receive and process an Execution Report - ConfimationACknoraiedgement messages & | Mot Tasiea
& | Submita sequence message & | notTeswa
9 | Recefve and precess 3 sequence message & | NotTested
18 | Submit a sequence message & | NotTestea
Key: @ not fssted @ compiets | pendng ifadsd

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.

o Note: DO NOT select the START TEST button once the test process 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 O N o v &

Submit a Retransmit Request message.

10. Receive and process Execution Report - New Order 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 (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.

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

Pre-Registered and On-Demand Format

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

sorview  Testsune | Heln

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

Registered Format

This Sest could take up o several minules. Flaass do not ciose the window during the test Closing window/stopping test requires 1o rerun the fest from step
Purposs

The purporsa of this test is fo verify tha the chent system can process bi-directionad gap Retransmit RequestNot Appled message by seanding a Sequence
Reset-Gap 8 message

Contracts : DEAMO.05AI0 D6AMO-06AJ0 - 632 v E=3
Catogory 1 =
Inzremantsl Faed A 224025100 1832
Inziemantsl Feed B 224025100 1T
Snapshed MBP 4025127 19632
Snapshot MBO 24025254 63
InsSument Replay 24025127 16632
Catagory Link
Tempiates Fie Iemenaies_FroBmnaryami
Contguration Fise sanbg.eml
| Description | Fuag [ Status
1| Cever.an iLink connection, submit 4 separate Lima Day Oroers for the selecled oulnght instrument @ | notTestea
3 Receive and process an Execution Repon - Confrmaton/Acknowledgement messages and delect sequence Not Tested
9 - '
3| Swbmil 3 Retraesms Request mesiage & | notTesen
4 | Receive and peocess an Execulion REport - Confimatea/ACRRowieagement messages & | Mot Tesien
Reckive and process 3 Not Appled medsags & | NotTesied
6 | Submita Sequence Rese! - Gap Sl message @ | notTesies
Submit 3 sequence message & | HotTesten
B | Receive BHO POCESE B SRQUERCE MELIaDE & | Mot Tesien
% | Submila sequence message & | MotTesiea
Mew: & roitesied @ comglele . pendrg @isied

P> 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 process 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.

Receive and process a Not Applied message.

w ® N o v &

Submit a Sequence Reset - Gap fill message.

10. Submit a Sequence message.
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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 and On-Demand Format

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

p—— | e
Steps of the test: Bi-Directional Gap Scenario (Resend Mass Quotes) for Pre-Registered Format
This test eould ks up b several minutes. Plaasa de nol close B windoe doring B bist Closing wisdow/stopging test requires 1o renn the test from step1

Purpose
T purposs of this 1#st s 12 verily hat the cEent Syiem can Process bi-c 1 ga age by mass qustes

Contracts : v [ Select |

Category " Port
Incremental Feed A
Incrementsl Feed &

Snapshot MBP
Snapsnot MBO
Irvstrument Replay
Category
Templates File
Condguration Fie

| Description [ Status

i

Ower an iLink connection, submit 3 sepanate fec-sided Mass quobe{35=() messages. Hot Testea

Receive and peocess Mass Qe Acknowledgemant messages Mok Tested
Recehve and process 3 NOUAPDEed message ok Tested
Resend Mass quale messages. hiot Tested
Receive and process Mass Quoke ACknowledgement messages and detect sequence gap hiot Testea
SUDMIt 3 Relransme Request Message. Mot Teatea
Receive and peocess Mass Quoe Acknowledgemant messages Mok Tested

Submil 3 Sequents Message Nat Tested

w | | | o | e e o

RECEVE aNd PrOCESS 3 SEQUENCE MEssags N Tested

LOIL SIE L S SR SR S L

10| Submita sequence message hioe Tested

Key: @ et tested @ complete L perding @ iabed

> 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. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test process 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.
Receive and process Mass Quote Acknowledgment messages and detect sequence gap.

Submit a Retransmit Request message.

W ® N o kW

Receive and process Mass Quote Acknowledgment messages.

10. Submit a Sequence message.
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11. Receive and process a Sequence message.
12. 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.

For Pre-Registered or On-Demand Format

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

msrvew | testsune || Help

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

This test coubd take up 19 sl misscts. Plads do mot claba the window during e st Closing window Hepping best requites 16 derun B st iom step]

Furpose
The purpasd of Bis teat is 10 verify that the chant system can process bi-directional gap Feranemil ReganitNot Appled message by snding & Sequence

Roedet-Gap Fill mussaps for mass quotis
Contracts : [ M E=

Category ® Part
incremental Feed A

incremental Feed B
Snagshot MER
Snapshct MBO
instrument Replay
Category Link
Templates Fae ternpiates_ Fosfinany om
Coatiguranon Fil ]
[ Description [Fiag | St
1| Oweran iLink connection. SUBME 4 separae two-skded Mass quote(35=i) messages. & | ot Testa
2 | Receive and process Mass Cuole Acmowledgement messages. & | MetTesiea
3 | Submita Retransma Request message & | notTeswa
4 | REceive and pocess Mass Cuole ACPowIEagement messages & | NotTested
£ | Receive and process a Mot Appled message & | NotTestea
& | SubmitaSequence Reset - Gap fil message & | NotTesua
7 | Submitasequence message & | MotTesiea
8 | Receive and process A sequence message & | WotTested
9 | Submitasequence message & | NotTested
Weye @ rot fested @ complets & pendng sk

> 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. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test process 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.
Receive and process a Not Applied message.
Submit a Sequence Reset - Gap fill message

W o N o u &~ W

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

11. Submit a Sequence message.
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Real-Time Message Tests

This section contains information on the real-time message gap 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 image below shows the Pre-Registered
format version of the test.

| P

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

This test could taioe up to several minules. Flaasa do not Close T window dering the best Closing window/stopping test roguires o rensm the test from stepl

Purpess
T purposa of this fest s 10 verty I Can recae U g8 with s Inteiaaving
Contracts : DGAMD.DEAJD 0GAMD-06AJ0 - 632 v E
Catngory w Part
Incremental Fesd A 224025101 11632
imcremental Feed B 2025900 1732
Snapshat MBP 027 19632
Snapshot MBO 214025254 20632
Irsanumen Repday 10T 16632
Category Linik
Tempiates File Iemeiates Funanam
Confguration File: e
| Description [ Fiag [ Stavus

Ower the MSGW connection, On segment &9 submit ihwee separate Limi Day Crders for the selecied outright
ratrument

1 Mot Tested

Receive and process an Execution Report - COMMMatonACKNowagement message and delect sequence

. & | Mot Testea

3| Subimit 3 Retanimt Reques! mesage & | Mot Tested

B :::?:;.:..;w;'i:;irsws with Retransmission and process an Execution Report - & | vorteses

§ | Submila sequence message & | Mot Testea

L] RECEE AN CrOCESS & SEQUENCE MEISa0E & ot Tested

7 | Submnasequence message & | Mot Testea
Key: @ rotissted @ complete L perding @ inded

D’ To run an iLink MSGW - 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.

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

4. Over the MSGW connection, on segment 99 submit three separate Limit Day Orders for the selected outright instru-
ment.

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

Submit a Retransmit Request message.

Receive real-time interleaved messages with Retransmission and process an Execution Report - New Order message.

Submit a Sequence message.

w ® N W,

Receive and process a Sequence message.

10. Submit a Sequence message.
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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 image below shows the Pre-Registered
format version of the test.

[P |

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

This test couid take wp 10 several minutes. Please & not close the window during B st Closing windowTstapping Sest requires 1o rerum the test from step!

Purpose
T pruperke of 1hEd B i 1 iy TRAL U0 SRR Sy ALOM £ FC AR OUT-01-BAQUINGE MURLIZHS with MERIIZH tiaving
cantracts | |[E0 T E=
Catugory 3 Port
incremental Feed A 24025100 11632
Incramantal Faad B 224.0.25 101 1732
Snapshot MBP 224025127 19632
Snapshot MEO 229025254 20632
Instnument Repkay 224025127 16832
Cavegory
Tempiates Fie i
Configuration Fie
[ Dancription [Flag [ Seatus
Cver the MSGWY Connection, Of Segment 93 sutmi 3 separate FAKTOR Oroers 10f P ssbcied outnight
1 . i - W o | oot Tested
Instrament
Receve and process an Execution Re « Confrmation/Acknow ment message and detect uence
3 - [ por ge o seq @ | rotreses

3 | Subent a Retransmi Request message & | Mot Tesea
a0 real-time interieane 5 WER Retransmission and an Execution Report -
4 | FRecene reakime inleriearved message o 55 process ion Fepo @ | ot Tessea
CONMTRAMGVACKNOWISAREmant

§ | Sutens a sequence message Pt Tested

.

L Frecenve and process @ sequence message Mot Testea

LY

7 | Sutens a sequence message & | Mot Tested

[:) To run an iLink MSGW - 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.
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 process is in progress.

Over the MSGW connection, on segment 99 submit 3 separate FAK/FOK Orders for the selected outright instrument.

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

Submit a Retransmit Request message.

Receive real-time interleaved messages with Retransmission and process an Execution Report - New Order message.

Submit a Sequence message.

w © N o un B

Receive and process a Sequence message.

10. Submit a Sequence message.
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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 image below shows the Pre-Registered
format version of the test.

werew | 1ouseee [ >

Steps of the test: Process real-time Mass Quote messages during & Resend Response from CME
Globex for Pre-Registered Format

This tust could take wp 1o several minuies. Phase do nol close the window dering tha test Closing windawissepping Sest requines 5 nerun e Test fom step!

Purpass
of this st Y il Mass can tecere outat 4 g it
Goniasts ; Lt ] [ Select |
Category ® Port
incremantal Fesd A
neremental Feed 8
Snapshot MEF
Snapstot MBO
instrument Replay
Catagory
Tempiates File
Contguration Fike
Description Flsg Saatux
) | Owerine MSGW ecanecton. On segmest 99 subne 8 two-sided Maass Custe (35)for 8t teast 2 quates trom -
ihe same selected outnight Insrument Group. Sach hning & quantey greater than 10 o | hotTesa
2 | Recetws and process Exscution Repert - FIlinatice and delect $equence gap & | haotTesea
3| Submna Retransme Request message & | MotTesea
Aot reaktime Inereaved Mmessages wilh RETMansTssion and process an Execuson Repor « o
Confmatcriacknouledgemant - 1T
5 | Submeasequence message & | MorTestea
6 | Recent and process 3 sequence message & | Mt Testea
Submi 8 sequence message & | Mot Testes
T T I —
| REFRESH |

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 process is in progress.

4. Over the MSGW connection, on segment 99 submit a two-sided Mass Quote (35=i) for at least 2 quotes from the
same selected outright instrument group, each having a quantity greater than 10.

5. Receive and process Execution Report - Fill notice message and detect sequence gap.

6. Submit a Retransmit Request message.

7. Receive real-time interleaved messages with Retransmission and process Execution Report - Confirmation / Acknow-
ledgment message.

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

10. Submit a sequence message.
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Business Layer Tests

This section contains information on the business layer tests.
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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 image below shows the Pre-Registered
format version of the test.

P — | e
Steps of the test: Cancel Replace with IFM for Pre-Registered Format

Trin test cousd tak uB b MRl Mnutes. Feake 00 NGt COMe the Window duning T st Closng wndow HIGENG WL TGS 12 reen he test fom iep

Pusrpose
T surpose of (e test I8 53 varfy Tat e ChTE EYIRET CBN ILEME N 0rDeT B0d Then moddy © Beveral e (guantty ondy) wen IFM
Contracts [02WEC1 OZWH 1 DEWK 1-0WH1 - 6551 v [ select |
Categery L Port
lincremental Feed A 224028122 11858
Incremantal Feed B 22402810 1759
shot MBF 224028.79 19659
Snapshet MBO 224025254 20658
Instnament Replay 224028122 16655
Category Link
Templates File: Iemolates FoBinaryxm
Configuration Fie gonfio xm|
Description Fag | st
1| Over an iink comepction, submit 2 Limst Dy Ovder for the instrumesd with 3 quanbty greater than 100 o | Mot Tested
Rrcarve ded process Exscubion Report - New Order & | Mot Tesiea
3| Ruceivn and process Execution Report - Trade Oulrnghl (Partial Fil) & | HotTesies
4 | Subest an Crcer Cancel-Replace Raques! for he instnament. incraasieg the quantty & | Mot Tesied
& | Fective ded process an Execution Repon - Moaity o | Hot Tesied
& | Receive and process Exscution Report - Trade Dulrght (PartialF ) & | MotTesies
Subest an Orer Cancel-Replace Reguest for the instromant. decreasing B quastty by 2 o | HolTesled
L) Recerve dod process Execution Report - Trade Outrigh (Filed) ] Hol Tested
] Receive and process Onder Cancel Replace Raject o | WotTested
Key: @ nof fested @ compiete perdirg @ 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.

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. Click the "START TEST" button.

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

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

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

5. 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).

9. Submit an Order Cancel-Replace Request for the instrument, decreasing the quantity by 2.
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10. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(Filled).

11. Select Yes or No to indicate whether your system received and processed the Order Cancel Replace Reject.
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Committed Cross (C-Cross) Order Submission

The purpose of this test is to verify that the client system can submit a New Order Cross message and process all
acknowledgments and fills according to the Committed Cross (C-Cross) approach (no preceding RFQ).

Pre-Registered or On-Demand Format

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

Steps of the test: Committed Cross (C-Cross) order submission for Pre-Registered Format

This tesl could lake up 10 seveisl mirytes. Please do Nt coss the window Suring Ne el Cioeng windowsiopming les requires 10 fensn B lest rom step1

Putpene
vy ihat yubeedd 3 Request for Cross Message and process e Fily accoading
o e Commiied Cross (C-Cross) approach (na preceding RFG)

Contracts : DZWKT,DZWN1.0ZWK1-DEWNI - 650 v E=1
Categary » Port
Incremantal Feed A 2402898 1659
Incremental Feed B 2240251 nmse
Snagshol MEF 22402879 19656
Snapshot MBO 224025254 20854
Instrumient Replay 224028122 16855
Category Link
Tesnplates File iemelates FixBinan:sml
Confguration Fia sonfgaml
Deseripton Flag [ Status
1| Submit a New Order Cross wih & quansty greater than 10 on each side & | MotTestes
2 Receive and process Execution Report - New Onder for buy side & Not Tested
3 Reciive and piocess Exeiuten Repdrt - Neve Onded for Sell side o | MotTesied
4 Receive and process Execuston Report « Trade Cutright o | NotTested
5 | Receive and process Executon Rapor - Trade Quirgh & | NotTested
Ky @ rof tested @ complete L perding @ taled

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 Committed Cross (C-Cross) Order Submission 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 process is in progress.

3. Submita New Order Cross message with a quantity greater than 10 on each side.

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

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

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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Committed Cross (C-Cross) Rejection

The purpose of this test is to verify that the client system can receive and process a Committed Cross (C-Cross) Rejection
(Business Reject) message.

Pre-Registered or On-Demand Format

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

Walerview | Test Suie _ Walp
Steps of the test: Committed Cross (C-Cross) Rejection for Pre-Registered Format
Thi et could Lake up %0 teeral miwtis. Fiare S0 nct Clate he window during Be et CIoENg window!sopnng Bes! Feauras 1o rarun he test fom t3ep1

Furpose

Test purpans of s bt is o wanfy inat M chent syi0em can recaive snd process an Commaned Cross (C-Cross) Rejection mesiage

Contracts © ODWK 1 ODWN 1 DZWIKE -0DWH T - 655 v E=1
Category " Port
Incremental Feed A 224028122 1653
incremental Feea B 224025100 ]
Snapshot SR 22402878 19659
Snagshat MEC 224025284 He5a
Instrument Replay 224028122 1BESS
Category Link
Templates File 1empiates_Fidinan xm
Configuratson File contey arr
" Description Flag Status
1| Submit a New Croer Cross with a quantity greater Bhan 10 on each side. & | motTesea
2 | Recetve and Process Business Reject & | NotTeseq
Weye & et @conginte L perdng @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.

E} To run a Committed Cross (C-Cross) Rejection 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.

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

3. Submit a New Order Cross with a quantity greater than 10 on each side.

Select Yes or No to indicate whether your system received and processed the Business Reject.
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Create a Combo Option Contract and Send an Order on the
New Contract

The purpose of this test is to verify that your application can create a User Defined Combo option contract and send a New
Order and a Cancel Request on the instrument.

Pre-Registered or On-Demand Format

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

wervew 1ot suee | Help

Steps of the test: Create a Combo option contract and send an order on the new contract for Pre-

Registerad Format

This Sest cousd take up to Several mnules. Piease 0o not ciose The window during the des1 Closing windowiitopping 1est nqunes 1o rerun the test fom sept
Purpose

Trsp P o (s 106t Ho wiely Sl your ADOSCALSN cAN Corabi B Utner-Dafinkd Como option CoNMBCt and 3end & Niw Order and & Cancel Request
on such InFtrument

None: Pris the Start Test bution 1o S8t of estart o Test. Pieass do mol press the Start Test buion [ START TEST |
Again i you are carrently running this i,

[ Description Flag | St
1 | Send 3 Securty Definition Request 1o creale 3 Combo Oiion insinament for segment 3 & | MolTesiea
5 | Recetve ana Process Securty Detnition Response acknowledging ihe recegiion of the Securty Detnition & | votrestes
Risguest message and creanon of the UDS instrument

3 Send an order on the LIDS combo option created in siep 2 & | NotTesied

4 | Reeive and Process Exscufion REpOr - New CHte MEs4ags fof (e oider 4enl in 69 3 & | NotTesed

5 | SendaCancel Request message on the orer sent in step 3 & | MotTesien

L] Recetve and Process Exscution Repor - Cancel for Cancel Request subeited in step 5 & | NotTesied
Koyt @ rot tested @ complete L perdrg @ fsled

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 Combo Option Contract and Send an Order on the New Contract test:

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

2. Click the "START TEST" button.

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

3. Send a Security Definition Request to create a Combo Option instrument.

4. 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 UDS instrument.

o Note: The next 2 steps are only used for client systems that support UDS instruments.

5. Send an order on the UDS combo option created in step 2.

6. 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 next 2 steps are NOT required for FAK-only and FOK-only client systems.
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7. Send a Order Cancel Request message on the order sent in step 3.

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel for Cancel
Request submitted in step 5.
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Create a Covered Option Contract and Send an Order on the
New Contract

The purpose of this test is to verify that your application can create a User Defined Covered option contract and send a New
Order and a Cancel Request on the instrument.

Pre-Registered or On-Demand Format

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

wervew 1ot suee | Help

Steps of the test: Create a Covered option contract and send an order on the new contract for Pre-

Registered Format

Ths test cousd take Up 15 seversl mnutes. Fieaza 00 nol cirss The windowr durng the 21 CIosing window/tSopping Test mqures 15 rerun e test Som siep
Purpose

‘Tesh P o INis 168t o waetly Sl your ADOSCALoN can coeate B Utner-Dafiesd Covared 0pbon conttaet and pend B New Crded nd 8 Cancel Raquest
on such InFtrument

Mote: Pross the S0t Tewt bution 19 8801 or (eA8art o Tesl Pleass do mol press e Start Test button

gAIN if yus are CHTRAY runRing this 1est. m—
[ Description [Fug [ sums
1 Send a Securtty Definition Request o creale a Covened Option instrument for segment 33 & | NotTesea
R | Recefve and Process Security Definition REsponse acknowledging the reception of the Security Desnition & | votrestes
Risguest message and creanon of the UDS instrument

3 Send an order on the UDS covered opbion crealed in siep 2 & | NotTesied
4 | Reeive and Process Exscufion REpOr - New CHte MEs4ags fof (e oider 4enl in 69 3 & | NotTesed
5 | SendaCancel Request message on the orer sent in step 3 & | MotTesien
L] Recetve and Process Exscution Repor - Cancel for Cancel Request subeited in step 5 & | NotTesied
Keyr @ rof tested @ complete o pendrg @ taled

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 Create a Covered Option Contract and Send an Order on the New Contract test:

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

2. Click the "START TEST" button.

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

3. Send a Security Definition Request to create a Covered Option instrument

4. 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 UDS instrument.

0 Note: The next 2 steps are only used for client systems that support UDS instruments.

5. Send a New Order - Single for the UDS covered option created in step 2

6. 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.

0 Note: The next 2 steps are NOT required for FAK-only and FOK-only client systems.
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7. Send an Order Cancel Request message for the order sent in step 3

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel for the
Order Cancel Request submitted in step 5
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Create a Recursive UDS Contract and Send an Order on the
New Contract

The purpose of this test is to verify that your application can create a User Defined Spread with one or more of its legs being a
User-Defined Spread and send a New Order - Single message on such an instrument.

Pre-Registered or On-Demand Format

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

wecven 1o suce [N Help

Steps of the test: Create a recursive UDS contract and send an order on the new contract for Pre-

Reglstered Format

This st coukd ke Up 30 Several mindtes PRase 00 Nol Cose he window unng T 5t CIRENG wrdow/SIORENG M Fegeares 1 NN e Ml Fom ioept
Pudpeda

Thw Purposa of s fest is 1o werify that your applicaion can create a User-Defned Spread wilh one or mono of its kegs being a Uses.Defned Spread and
send a New Ordar message on such nstrument.

Miote: Prass the S181% Test bution o #1810 o restan 3 Test. Phase S0 not press the St Test bution [ START TEST |
again M you au Currently runnésg this test.

[ Description

" Send a Securtty Definition Request b0 create Spread Combo or Covered Opfien nstrument with a8 least one ot
e besing & Liser-Deeined Spread for segment 99 - s

;| Peecenve and process Secunty Defintion Response acknowledging (e feception of the Securty Definition

Feeques! message and creaton of the UDS instrument @ | NetTested
¥ Send an crder on the UDS cortract created in siep 2 o .NolTessec
4 Reecesve and Process Evecution Rieport - New Order message for the arser sent in step 3 o .NmTessec
5 | SendaCancel Request message an the order sent in siep 3 & .NOITeSHeG
& | Recetve and Process Execution Repar - Cancel for Cancel Request submitted in step § & | Mot Tessea

New: & not iesied @ congitte & perdng @ 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.

D} To run a Create a Recursive UDS Contract and Send an Order on the New Contract test:

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

2. Click the "START TEST" button.

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

3. Send a Security Definition Request to create Spread Combo or Covered Option instrument with at least one leg
being a User Defined Spread.

4. 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 UDS instrument.

o Note: The next 2 steps are only used for client systems that support UDS instruments.

5. Send an order on the UDS contract created in step 2.

6. 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 next 2 steps are NOT required for FAK-only and FOK-only client systems.
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7. Send an Order Cancel Request message on the order sent in step 3.

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

The purpose of this test is to verify that the client system can cancel a Cross order side after the RFC process has completed
and the instrument state has returned to Resume Trading (i.e., unmatched RFC quantity remains as a resting order on one side
of the book).

Pre-Registered or On-Demand Format

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

p——r | oo
Steps. of the test: Cross Order Cancel for Pre-Registered Format

it st el ke L Sarenel Sioted. Plaake 2 Aot Sieae e miedem Sutng Te et Cleney wSEm ISSEg AL G LA 18 rhun 3

Purpose
Tha putpons of i ety 12 e chant % cancel Croah order ide shar e RFC procass has computed 3nd the mitnument state has
retumad 10 Resera Tagng (e unmatched REC quiRtly FMENS 35 3§ NG DTORT DN S 1 G the BooK)

Contracts : [ DTWE S 0ZWHN1 DZWH1-0ZWH1 - 858 v | Seteci |
Category w Pent

Incremental Feed A 2402802 11658

Incremental Feed 8 224026101 nrse

Snapshot MEP 22402879 19655

Snapshot MBO 224026254 20659

Instrumenrd Replay 24028022 16858

Caregery Link
Templates Fike: kmuiaies Fe@inarom|
Confguration File sanfiosm|
Descripten Flag | Status
t | Submita Kew Order Cross wh a quanity greates than 10 on each side o | MetTested
Receive and piocess Execution Report - New Order for buy side o | Mot Tested
1 | Receive and process Execstion Report - New Order Sor sell side o | Mol Tested
4 | Receive and process Execetion Repors - Trade Oulrgh for buy sise o | Mot Tested
8 | Receive and process Exscution Report - Trade Outright for sell side o | Mot Tested
6 | Submit am Order Carscel FRiequest naessage for the remaining quantity e on the sed side & | NotTesied
Receive and process Execution Report - Cancel message o | Mot Tested
Ney: @ rot fested @ complete s pendrg @ iaded

REFRESH

¢ 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 Cross Order Cancel 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 process is in progress.

3. Submit a New Order Cross with a quantity greater than 10 on each side.

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

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

6. Select Yes or No to indicate whether your system received and processed the Execution Reports - Trade Outright
for buy side.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright for
sell side.

8. Submit an Order Cancel Request message for the remaining quantity left on the sell side.

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

The purpose of this test is to verify the client system can submit an FAK (Fill and Kill) order and receive and process the
acknowledgment and fill messages for an outright instrument.

Pre-Registered or On-Demand Format

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

Interview Test Suite - Help

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

This fest 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 stepl.

Purpose

The purpose of this tast is to verfy the client system can submit an FAK order and receive and process the Acknowladgement and Fill messages for an
outright instrument

Contracts : [1CLM1,1CLQ1,1CLM1-1CLQ1 - 643 v Ea
Category 1P Port
Incremental Feed A 224025124 11643
Incremental Feed B 224025101 11743
Snapshot MEP 22402579 19643
Snapshot MBO 224025254 20643
Instrument Replay 224028 124 16643
Category Link
Templates File: templates FicBinary.xml
Configuration File: config_xml
Description Flag Status
1 Submit a Limit FAK Order for the instrument 4 Mot Tested
2 Receive and process Execufion Report - New Order > Mot Tested
3 Receive and process Execufion Report - Eliminaticn > Mot Tested
4 Submit a Limit FAK Order for the instrument 4 Mot Tested
5 Receive and process Execufion Report - New Order 4 Mot Tested
6 Receive and process Execufion Report - Trade Outright 4 Mot Tested

Hew: not tested @ complete pendng @ failed

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 an FAK Order test:

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

2. Click the "START TEST" button.

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

Submit a Limit FAK 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.

o v M w

Submit a Limit FAK Order for the instrument.
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7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Give-Up Order with Administrative Give-Up Information

The purpose of this test is to verify that the client system can submit an order with pre-registered or on-demand give-up
information in the Service Gateway.

o Give-Up Order with Administrative Give-Up Information

e Give-Up Order with On-Demand Administrative Give-Up Information

Give-Up Order with Pre-Registered Administrative Give-Up Information

Steps of the test: Givelp Order with Pre-registered administrative GiveUp information

This est could take up 1o Several minctes. Plase do et cose the window during ihe it Closing window/slopoing test Mquires 10 rerun M test iom siep 1
Pusperse

The purpose of s best is 1o verify that Te chent system can sutesit an onder wilh Gaelp nfarmation pre-register in Servics Gateway

Contracts : DGAZ 1, DGALH DBAZ106AL11 - 640 v =
Categary L Port

Incrementsl Feed A 2402879 1650

Incremental Feed B 224028901 1740
Snapshot MR 224028923 19640
Snapshot MBO 2402524 20540

Instrumant Replay 224028.79 16540

Camgory

Tempiates Fiie: ey

Contgursen File

Description

Fleg | Statss
1 Submit a Farty Detals Defintion Request (35=CX) message wih Give Up Information to Senvice Gateway o | hetTesea
@ | Rective and process Pary Detads Definfion Request Acknowsedgmend o | NetTesied
¥ Over an ink connechion. sLOmA a Lima Day Order for the instrument ] Nt Tested
i Foecetve and Process Execution Report - New Order message o | hotTesied
ey i @ compints o i

[ 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.

g

To run a Give-Up Order with Pre-Registered Administrative Give-Up Information test:

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

2. Click the "START TEST" button.

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

Submit a Party Details Definition Request (35=CX) message with Give Up Information to Service Gateway.

Receive and process a Party Details Definition Request Acknowledgment.

Over an iLink connection, submit a Limit Day Order for the instrument.

A T

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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S‘!Pﬁ of the test: Gl\f!Up Order with On-demand administrative leaup information

Purpase
Ths purpscrsa of this. sk 15 80 vty Tt the clnt i an e wth e sind i MBGW

e v et CH Wenenw SR st rii

Contracts : [DBAZ DBAIT DBAZ 1 DBAL - B40 "] EZ=1
Category L Port
Incremental Feed A 22402879 11640
Incremental Feed B 2402510 1740
MEP 224028123 19640
Snapshot MBO 2240325254 20040
Instrument Replay 22402879 16840
Categary ik
Terrpiates Fiie: iemetates FixBinaeycm|
Canfigurason File: oG
Dascription Flag | Staeus
1 Submit & Party Detals Defir q 35 with Give Up o MSGW & | Mot Testea
2 Ower an iLink connaction, submit a Limit Day Order for the instrument & Mt Tegted
3 Recetve and Process Party Details. Definfion Regues: ACknowiedgment message ] ot Tested
4 Recetve and Process Execution Report - New Onder message ] Nt Tegtd

Hey: & nokfested @ complete | pendng @isded
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resolve the issue.

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

D’ To run a Give-Up Order with On-Demand Administrative Give-Up Information test:

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

2. Click the "START TEST" button.

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

3. Submit a Party Details Definition Request (35=CX) message with Give-Up Information to MSGW.

4. Over an iLink connection, submit a Limit Day Order for the instrument

5. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request

Acknowledgment .

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

sage.
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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

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

PR | e

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

‘This fest could take up 10 several minutes. Piease do ol ciose the window during e lest Closing window'slopping st nequires 10 fenun e lest from siep1
Puspene

The Purpose of B lest is fo verify o Mass Ackan Requesh38aCA} fo cancel warking orders by nstument
Contracts : 16JU4, 16JM4.Z6BL0 - 633 ¥ | Select |
Category » Port
incremental Feed A 224028123 1638
ncremental Faed B 24025101 1738
Snagsshiol MBP 2402812 19638
Snapshet MEC 22402528 20837
Instrement Replay 24028023 16638
Category Link
Templates File tempiates FiBinary<ml
(Configuration File: ity xm
| Descripson [ Fag [ status

¥ | Ower aiLink connection, send & Limit Day Onoer messags for one of the selected dumey instrument Mot Tested

Raceive and Frocess Execution Report - New Order Not Tested
3 [ ‘Submi 3 second Limit Day Orgders for nstrument same as slep 1 Not Tested
s [ Raceive and Frocess Execubon Report - New Ordar Mot Tested
s | Submit One Limit Day Qrders for nstrument aterent o step 1 | ot Testeo
6 | Receive and Process Execution Report - New Order | ot Tested
| Submit Onser Miass Acten Raguest (385CA) message by nstrumant for crders sumitted in step? & 3 Mot Tested
& | Recen and Process Grder Mass Action Repon (15=B2) - Accepled message Mot Tested

o | ‘Submit an Order CancelFeplace Request fof 1e order submined in s1ep 5 Mot Tested

CIe|¢ |8 88 8 |8 8e

10 | Receive and process Exscution Report - Modfy Not Tasted

Keye @ not tested @ compiete o pending ) 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.

D’ 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

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

W ©® N o AW

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.

Select 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

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

PR | e

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

This lest could take up 1o several minstes. Piease do nat ciose the nindow during e lest Closing window'slopping lest requires 10 fenun B fest from siep1

Puspose

The Purpose of fis leat i3 1o verify Crder Mass Achon Request3$=CA) fo cancel working orders by instrument
Group
Contracts : TEJU4 160MA Z6BU0 - 638 v =
Categeory L3 Port
incremental Feed A 224028123 11638
incremental Feed B 22402501 nre
Snagshat MEP 224028722 1968
Snapshet MEC 224025254 20637
Instrument Replay 224028123 16638
Category Lk
Teenplates File 1empiates FioBingryxm
Configuration File sonfo xm
[ Description [Feg [ suma
[ Owvee 2 iLink connection, send a Limi Day Order message for one of the selecied dumeny instrument & | NotTesied
2 | Receive and Frocess Execution Report - New Order & | NotTested
3 ‘Submit & second Limit Day Orders for nstrumant same as slap 1 o | MotTesled
4 | Receive and Process Exscution Repor - New Order & | NotTested
§ | Submit One Limit Day Ordérs Sof instrument dffsdent Fom step 1 of frent instnament Gioug & | NotTesied
6 | Receive and Process Executon Report « New Order & | NotTested
7 | Send an Order Mass Action Requast (358CA) message by instrument Group for orders submitted instep1 83 | gy | Not Tested
8 | Recewe and Frocess Order Mass Action Repon (35=BZ) - Accepted message & | NotTested
o | Submit an Order CancelRepince Reques! for Ma order subenimied in step 5 & | NotTested
| Receive and process Execuion Report - Modify & | NotTested
Keye @ rot lested @ complete | perding W Tnded

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 by Instrument Group test:

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

2. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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 instrument same as step 1.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
Submit One Limit Day Orders for instrument different from step 1 of different instrument group.

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

L ©® N U~ Ww

Send an Order Mass Action Request (35=CA) message by instrument Group for orders submitted in step 1 & 3.
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10.

11.
12.

AutoCert+ iLink

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.

Select 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 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

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below 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 take up 1o several minstes. Piease do nat ciose the nandow during e lest Closing window'siopping lest requires 10 fenun e fest from siep1

Furpae
The Purpose of fis lest is 1o verify Order Mass Acton Request35=CA) 1o cancel warking orders by Market Segment
o
Contracts : 1B 16M4 25500 - 632 ¥ =
Category Ld Port
incremental Feed A 224028123 11638
incramental Feed B 22402500 n7e
Snagshot MEP 24028082 s
Snapshet MEC 224025284 20837
Instrument Replay 224028123 16638
Category Lirk
Ternplates File templates FuBingry xml
Configuration File oo am
| Descripocn [Frog | status
" Owver a iLink connection, send & Lime Day Onder message for e selecled dumeny instrument o | MotTested
Recenve and Frocess Executon Report « New Order & | NotTested
3 | Send a Limt Day Ovder message for the Selected dummy instrument & | MotTested
4 | Receive and Frocess Execution Repor - New Order & | NotTested
5 | Send s Linst Day Ovdes Medsage ol the Selscted dumaty indtiiment & | Not Tesied
& | Receive and Process Execution Report - New Order & | NotTested
Send an Order Mass Action Request (35=CA) by Market Segment ID o | NotTestea
8 | Receive and Frocess Order Mass Action Repor (35=BZ) - Accepted message & | NotTested

Keys @ ret tested @b complete s perding i Tied

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 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

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

W ©® N o AW

Send an Order Mass Action Request (35=CA) by Market Segment ID.
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10. 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 image below shows the Pre-Registered
format version of the test.

e et s || Help

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

Registered Format

Thes test Couskd 1ake LD 10 SEveral Paroes. PIase to NoT CHERE e WNGWw NG e et NG window SI0EMNg 15T Fguanes I fnn e best Fom stepl
Purpose

The Purpose of s leat 18 10 vertfy That CUsiomer applcation Can Subme Order Marss Status Request (19=AF) and receive Order Status Request
Acknowiedgesnant (35+8, 150s1) when cbtaning status for all working order ior an instrument

Comtracts : OE5H1, 06500, 065H1-065L0 - 638 v | Setect |
Category » Pen
Incremental Feed A 224028123 1638
incremental Feed B 224025901 1738
Snapshat MBP 224028122 19638
Snapshot MBO 224025254 20638
Instrument Replay 204028 123 16838
Category Link
Templates File: templates_FoBnanyomi
Corbiguration File config.smi
Dessripten Fag | stta
1| Over aiLink connection, serd a Limit Day Order ressage using on of the selected dummmy insinments & | Mot Tested
2 Receive and Process Execution Report - New Order & | NotTesied
3 | Subeit s second L Day Order using the sbme instiument used Bl 9ep 1 increasng the price & | NotTested
Receive and Process an Execution Report - Acknowledgement message o | Mot Tesieq
5 Subrest an Oeder Mass Status Request (35=AF) message for all woring ceders for an instrument o | HotTestea
& | Receive and Process Execution Report - Status (35=3 & 150=1) o | MotTesieq
T | Recerve and Process Executon Repor - Statss (3558 & 150=1) & | NotTested
Koy @ ot tested @ complete & panding 19

| 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 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

e L G

Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):
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e tag 39-OrdStatus
e tag 912-LastRptRequested
e tag 584-MassStatusReqID

9. 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

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

et | rip

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

This test could Eake LP 10 Several MinUtes. FIeass 00 NOf C08 the WINGOW CUrng e 1est CIosng inGowSIONEING 1657 FAqUITES 10 1nunN The les! om step]

Troe Purpersa of 5. 1058 5 10 weri'y IS CuSIomier appRcaon Cn Same Ceder Mans Sa0s8 Requerst (J5=AF) and rcenve rer Statys Request
Acknowledgement (355, 150=1) when cbtaning status for all workng crder 1or an Rstrument group

Contracts © CESHA DESLI0, DESH1-DBSLI - 638 v | Setect |
Camgory [ Port

Incremental Foed A 24028123 1838

incremental Feed B 2240251 n7re
Snapshat MBF 240281022 19533
Snapshot MBO 224025254 20638

Instrument Replay 240281023 15638

Camsgory Link

Templates File termplates_FoBinang sl

Conbguason Fie anfig xmi

| Deseripoen Flag Status
1 | Crver aiLink connection, send a Limit Day Order message using one of the selecied dummy instuments & | Mot Tesied
2 | Receive and Process Execution Repor - New Order Hot Tested

4 | Submita second Lima Day Order for different instrument that belongs to the same insirument group used at

aepl & | NotTesid
Receive and Process an Execution Report - Acmonledgement message o | Mot Tesied
ket A 5= AF | mriorey et Tor e mstisment gou
5 ie:i:-\ Ordler Mass Status Request (355AF) message for all worng orders for the insirument group used at @ | NotTesiea
& | Rocerve and Process Executon Repodt - Stabes (358 & 150<1) & | NotTested
Receive and Process Execution Repost - Status (35=8 & 180=1) o | Mot Tested
Key: @ nottested @ compiete 4 pending @ fsked

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 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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 MW

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

8. Enter the values from the following tags to confirm that your system received and processed the Execution Report -

Status (35=8 & 150=I).
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e Tag 39-OrdStatus
o Tag 912-LastRptRequested
o Tag 584-MassStatusReq|D

9. 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 image below shows the Pre-Registered
format version of the test.

— P

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

This st could Rake up 10 several minutes. Plesse g0 not close e window durng the best Closing windowisSopping lest requnes 10 rerun the test from step
Puarpose

The Purpose of Pes test is 1o venfy that customes spphcation can submi Order Status Request (352H) and recerve Execution Report - Status (1528,
15051 whian e2eaineng staes lor P oider

Contracts : OBEH1, DEEU0,ESHT-DBSLI0 - E38 v | Select |
Category » Port

Incremontal Food A 224028123 e

incremental Feed B 224025101 N7
Snapshot MBP 224028122 16638
Snaprsheot MBO 2025254 20638

Instrument Replay 224028123 16638

Category Link

Terrgdates File

lerredates Bty

Configuration File: ol xenl

Deseription

Flag St

1| Owver ailink connesction, send & Limit Diay Orier massage using one of the selscted dummy mstruments. & | Mot Tasied
2 | Recens and Process Execulion Report - New Order & | Mot Tested
3 Send an Onder Status Request (35=H) message for th order in step 1 & | Mot Tested
& | Feecens and Process Execulion Repon - Staius (358 & 150e1) & | Mot Testod

Moy @ ot terted @ complete & panding @ taled

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 iLink Order Status Request test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

a Note: DO NOT select the "START TEST" button once the test process 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.

o v M~ W

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

(35=8 & 150=l).
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Manage GTC Order Lifetime

The purpose of this test is to verify that the client system can submit orders and process corresponding responses for each
eligible TimelnForce (GTC).

Pre-Registered or On-Demand Format

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

e weetsoe | Holp.
Steps of the test: Manage GTC Order LifeTime for Pre-Registered Format

Thies Best o Lk L5 B Sl o P 0 ook e The windcon (uieeg s et CI08ing windomw'S80p0ieeg WSt Guseiss 1o Fevn e sl e St ]

Purpose
Ths pueporse of this. st 5 30 veily at the chant 5 for tnch el Tre o
Contracts [DBAZT DBAT D6AZ1.DBALIT - 640 ] E=1
Categary L Port
Incremental Feed A 22402870 1640
incremental Feed B 224.0.25.101 1740
Snapshot MBF 24028123 19640
Snapshot MBO 234026254 20040
Instrument Beplay 2240.2870 16840
Category [
Tempiates File: templates FixdBinaey.cml
Configurason Fils: il
Description | Psg | Status
1 | Cwver an iLink connexction, submit a Limit GTC rder for the Instrument with a Guanty greater than 1 | @ | Hot Tested
2 [ Receive and process Execution Report - Mew Order [ & | Hot Tested
3 | Receive and process Execution Repart - Trade Guiright & | Hiot Teated
Key: @ ot tested @ compists o pandng @ tled

¢ 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 GTC Order Lifetime test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. Over an iLink connection, submit a Limit GTC Order for the instrument with a quantity greater than 1.

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

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage GTD Order LifeTime

The purpose of this test is to verify that the client system can submit orders and process corresponding responses for each
eligible TimelnForce (GTD).

Pre-Registered or On-Demand Format

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

e wentsoe | Holp
Steps of the test: Manage GTD Order LifeTime for Pre-Registered Format

Thes Serst o Lk 15 B Sl s, PP 0 ool chesin T winvoon Ciee) Ui Mt CI08ig Wi SA0004) WSE s 10 P e NSt froen St

Purpose
“Thiah grurgacrsas oo this. 1St 510 vty bt ths it 5 ot i el Tre o (GTDN
Contracts : [DBAZT D6AIIT B6AZ1.DBALIT - 640 ] E=1
L4 Port
Incremental Feed A 22402870 1640
incremental Feed B Z24.0.25.101 1740
Snapshol MBP 224028123 19640
Snapshot MBO 224025254 20040
Instrument Replay 22402879 16640
Category [
Templates File: templates Fixfinaeyxmi
Configurasen File: g
Description | Psg | Status
1 Submit a Limit GTD Order for the instrument with a quandity greater than 1 | ] | Nt Tested
F3 [ Receive and process Execution Report - New Onder [ - | Nt Tested
3 | Receive and process Execution Report - Trade Cutright & | Nt Testend
L not tested @ complete pendng @ tsked

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 Manage GTD Order Lifetime test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. Over an iLink connection, submit a Limit GTD Order for the instrument with a quantity greater than 1.

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

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage GTC/GTD Order Lifetime

The purpose of this test is to verify that the client system can submit orders and process corresponding responses for each
eligible TimelnForce (GTC and GTD).

Pre-Registered or On-Demand Format

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

Steps of the test: Manage GTC/GTD Order Life Time for Pre-Registered Format

o B 50 Bveral e Plassa 50 ~ot clote e mindow dusng o et Cloang wedow/Io0Rng W feouins IS rarun T test fom ategt

Purpose
The curscae of tha ent 16 55 varfy Bl e Chnt ByItem B Bub SONE NS COCKRE COTRBCEnEng reRconiel for wach aiptie TroeinForce (OTE sed
@

Contracts = DGSHZ DBSZ 1 DESHI-DESZ1 - 640 L =

Categery w Port

Incremental Feed A 22402879 11640

Wciemadtal Fesd B 224525101 QL]

Snagshat MBP 224028123 19640

Snapshet MEO 224025254 20840

Instrusnent Replay 22402878 16640

Category Link
Tesnplates File Benpltes Fixbingey el
Confguration Fie onhg il
Description Flag | Stanes

1| Overan iLink conmection, submit a Limit GTC Onder for the instrament vith  quarntty greates than 1 o | Mot Testea
2 | Recetve snd process Execution Repor - Mew Order [ o | NotTested
3 | Recsie and process Execution Report - Trade Outright o | Mot Tested
4 | Suwbeit s Lim GTD Order for the instnament with 3 quanity greater thar 1 o | Mot Testea
5 | Receive and process Execution Report - Mew Order & | Mot Testea
8 | Recehe and process Execution Repor - Trade Outright & | HiotTestea

Koy & nottesied @ comgpiets L pendng @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.

D’ To run a Manage GTC/GTD Order Lifetime test:

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

2. Click the "START TEST" button.

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

3. Over an iLink connection, submit a Limit GTC Order for the instrument with a quantity greater than 1.

4. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request
Acknowledgment.

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 Party Details Definition Request Acknow-
ledgment.

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

8. Submit a Limit GTD Order for the instrument with a quantity greater than 1.

9. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

10. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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11. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

12. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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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 image below shows the Pre-Registered
format version of the test.

wtervew oot sure | Heln

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

5 tast oowld takon up fo Bavaral minutas. Plaate 90 no! Clote T window during T4 et Clokng window FOsEIng W MGUneS 10 reen the Sest fom 1!

Purpose
The utpore of s 0at 8 10 vecly Tt T CHGE B7INM Can BuB 30 Grder mER Minimum Cuantty ued 0 3 Sfewet scenscos
Contracts DESHZ D651 DESHI-DESZ1 - 640 E=

Cavegery » Port

Incremental Feed & 2202ETH 1HE40

Incrersental Feed B 2240251001 1740

Snapihal MBF 24028133 15540

Snapshet MEC 224025254 20540

Instrument Replay 22402879 16540

Category Link
Templates File: lemetakes FoBinanoml
Consguration Fie: sondg.xm|
Destription Flag | Status
1| Oer an iLink connection, submit a Limit FAK Order ¢ the instrument vath a minimurs quaniity value & | Mol Tesked
Receive and process Execution Rlepor - New Order o | Mot Teskea
Receive and process Execution Repor - Elmination & | motTestea
4 | Submit a Limit FAK Order for the instrument vith a minimum quankity valse & | ot Tested
Recehve and peocess Execution Feport - few Order o | bot Testea
L Receive and process Execution Repor - Trade Outright o | Mot Testea
KOY: @ et losted @ compiets L perving @ abed

| 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 a Manage Minimum Quantity test:

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

2. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

® N o v &~ w

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

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

PR |

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

Tris oast 0owsd LA U 16 D MNUSES. FiEane 00 M0t Cose T wdow duning the Mt CIoneg wndow HIODENG WS MOUNE 13 e T fest fom segt

Purpose
Thar urpone of s SR I8 53 vardy That S Shets NS Gan BuBTs an arde with Daslay Suansty (g 11-DicleySty) s i cfleent scenance
(Moo parial T0s greater 30 pmaler a0 DepayCly. e and wiRoUt Cancel Teplace |
Conracts [(ICLMT CLeT 1CLMI-1CLO - 643 v E=
Category L J Port
Incromantal Fesd A 2240.28.124 1643
Incremental Feed B 224025101 1743
Snapshat MEP 22402879 19643
Snapshot MBO 224025254 20643
Instrumet Replay 224028124 16643
Category Link
Teerplates File bermgiptes ForBlinany wend
Configuration File sty il
[ Dencripticn Flag | Staus
N Cwie B iLink conmpcton subest b st Diry Order 13 the inslrumaent vtk & quanbty giested thaa & with ot Tasied
display quantity (DesplayQty) greater than 2 -
Receive and process Executon Report - New Order ] Not Tested
Receive and process Executon Report - Trade Outnght & Not Tested
4 | Receive and process Execution Report - Trade Outright & | NotTested
Key: @ rot teated @ comgpiete peredrg @ 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.

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. Click the "START TEST" button.

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

3. 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

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

5.

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

6. 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

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

Interview

Steps of the test: Manage Maximum Quantity Display with C. I for Pre-R

gi d Format

Thi test could Lk Up b2 Several menutis. Piease 00 ROt cesd the window duriee e b CRosing window/sioppng st I6queess 10 neruss e 15t bom swp
Purpose

Ther puepose of s lest o 10 verity Tt the chent 5ySiem Can Sobm an order wih Despizy Quantly (1ag 1135-DesplayCty) used n Gflerent s0enancs
(raiiple partial fils greater and smalier than DisplayOty, with and wehout cancelepiace)

Contracts : ORAZ 1 DRALN DBAZ1-DEALIT - G40 m

Catgery ] Pert

Incremental Fead A 2402878 11640

ncremantal Fesd B 24025100 1740

Snagrshot MBP A0 16640

Snapshot MEO 228025254 20640

Instrument Replay 20T 16540

Category Link
Tompiates Fie femg
Conifigurabon Fie
Description Flag Statun

" ?m\.ua Limai Duary Creder for Bhe instnament wih a quantsty grealer tham 4 with & desplay quartty greater than @ | vottostoa
2 | Recerve and process Execution Raport - New Qeder o | NotTested
3 Recerve and process Execution Report - Trade Outng = Not Tested
4 Submit an Order Cancel/Replacs Roquest incraasng tha quantity and the DisplayQty amount o | Mot Tested
§ | Reverve and peocess Exscuton Report - Modily & | NotTosted
& | Recorve and process an Execution Report - Fil Notos message o | MotTested
T | Submd an Order CancelReplats Request decreasing th DisplayQty amount & | NotTested
8 Recerve and process Execution Report - Modify & | Mot Tested
9 Recefve and process Executon Report - Trade Outnght o | Mot Tested

Key: @ ot tested @ compiele o pendrg @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.

D’ 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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

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

w ©® N o v kAW

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

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

The purpose of this test is to verify that the client system can manage orders using multiple Firm IDs for the same session ID
(alternate submission of order, cancel replace and cancels from different FirmIDs).

Pre-Registered or On-Demand Format

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

intarview | Teat Suite - el
Steps of the test: Manage Route-Through for Pre-Registered Format

Thiss st conh Ui U 10 Sl YRS, Phisiiy ok 1t el U el oring B
Purpase
Thr e of thes B 5 b versfy (Rl v cie SyS00M N MANags rcers usisg muliol Firm IDs for the same sesson ID (almass submission of
i et cancets from ] ]

o birs Choren) oo SHOEEAng DOSA PSpAfirs 1 Fren e st Irom Stog1

Conftracts © [08AZ7 08ALT.DBAZT-DEALT - 640 ] Ez3
Categery [ Pert
Incremental Feed A 22402879 11640
Ircremencal Feed 8 224025101 1740
Snapshot MBP 224028423 16840
Snapshot MBO 224028284 20840
Insarumant Reptay 22402879 16840
Catagery Linik
Templates Fie: temnpiates_FixBinary.m
Corfiguration Fike conlig o
Deseripson Flag Status.
O ILink inection, submit a Limiz Order for the insar it with i ter than 1 Fi o]
s .‘m an iLink coni submit a Limi et for the instrument with a quantity greater than 1 using Firm & | vam

2 |Rum=upvmsi-eqmnepm.uewoem & | Mot Testea

a | Submit 3 Limit Orer for the instrumant with 3 quantity greater han 1 using a dfferent Fim 10 & | Mot Testea

4 | Recelve and process Execution Report - New Order

e

Key: @ nof tested @ compiets  perding @ 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.

D’ To run a Manage Route-Through test:

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

2. Click the "START TEST" button.

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

Over an iLink connection, submit a Limit Order for the instrument with a quantity greater than 1 using Firm ID #1.

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

Submit a Limit Order for the instrument with a quantity greater than 1 using a different Firm ID.

A

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

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

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

intarview  Test Suite - Mol
Steps of the test: Manual Order Indicator for ATS System for Pre-Registered Format

Thes Sorst s Lo 15 B Sl s P 0 oo chobin U winchion e Ui Beest 0840 WAnIE' SH0D04E) WSE Guseirs 10 Feven T b e S 1

Purpase
Thap puarpcrses of thes. st case 15 16 virify how customest o useg Marual Order Indcaton tag
Contracts : [TWSROOWSUD OWSHO-OWS UG - 643 ] Ex=
Catagory w Port
Incremental Feed A 224028124 11643
incremesiial Feed B 224.0.25.101 11743
Snapshot MEP 22402879 19643
Snapshot MBO 224025254 20043
Instrument Replay 24028124 10643
Category [T
Temglaes File:

Iempiates_FioBinacy.smi
Configuraon Flle: COniGAT

Cwseription Flag Status.

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

z | FReceive and Process Execution Report - New Order

New: @ nottested @ complete | pending @ inked

¢ 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. Click the "START TEST" button.

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

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

4. 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

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

e wesrsee | Halg

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

Thies Bt o Lk L5 B Sl rarasdis. P 0 ook chosin T winvdoon (i3 U Mt CISinG windomw' 300040t WSt Fuusiss 19 Pesus e st fem St

Purpase
The o LS 61 e 1 I vy 5 Indcatin tag
Contracts [DBAZT 0BALT,06AZ1.0BALIT - 640 ] Ex=
Categary » Port
Incremental Feed A 22402879 11640
incremental Feed B 224025104 1740
Snapshot MBP 224028123 19640
Snapshot MBO 224025354 20040
Instrument Repiay Z40.2879 166400
Category Uk
Tempiaes Fie: Iemplases FixBinacy.smi
Configurasion Flile: [orasblic
Duseription

Flag Status
1 | Ovwer an ILink connection, submit & Lirit Dy Order with the proper Manual Order indicator tg,

2 | Recetve and Process Execution Report - Mew Onder

Ney: @ nottested @ complete | pendng @ ided

ﬁ 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. Click the "START TEST" button.

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

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

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 image below shows the Pre-Registered
format version of the test.

erview e se [ g
Steps of the test: Manual Order Indicator for Sem| Automated System for Pre-Reglistered Format

This Seest ol ks Up 80 Sevoral marties. PHASS B0 Not coss e window dnng T 05t CIomng windowsiopping $es! mauines 1o rerun the st om stp

Purpose
Thes purpors Of this toest Carsa = 0 venfly Row Customar 15 using hlanual Onder Indscator tag
Contracts : [oeaz1 peaut cenz 1 0BAL1 - 520 v E=
Caegory [ Part
Incremental Feed A 22402879 1840
Incremental Feed B 224028001 1740
Snapshot MBF 224028123 19640
Snagifal MBO 224025354 20840
Inatrumant Replay 2402879 16840
Catsgary Link
Temglates File: emplates FiEinaryoml
Configuratian Fiie: Ganligsmi
Dascription T
1 Over an ILink connection, submit a Limit Day Order with Manual Order Indicator tag setto 1, & Nt Tasted
2 | Recsive and Process Execution Repor - Mew Order & | NetTestea
3 Submit a Limit Day Order with Manual Grder Indicator tag set to 0, ] Nt Tasted
4 | Receive and process Execution Report - New Order & | Mot Tesied
Key: @ not tested @ complete 4 pandrg i taded

| 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.

> 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. Click the "START TEST" button.

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

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

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

5. Submit a Limit Day Order with Manual Order Indicator tag set to 0.

6. 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 (Mass Quote)

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

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

Inerview | oot Sute - Halp
Steps of the test: Manual Order Indicator for Manual System (Mass Quotes) for Pre-Registerad
Format
This test could take up o several mintes. Plaase do not coss the window dunng tha fest Ciosing window/sinpeang bast requiros 1o fenn S st from step]
Purpose
T purpose of this st case is 10 werily how customer ks using Manual Order Indicator tg.
Sabectad Contract : =3
Category L Port
Incramanial Faed A
Incremantal Foed &
Snapshot MBP
Saapshot MBO
Ienstrumnt Rioplay
Category Link
Tomplates File: inmpiates Fuflingry xmi
Configuration File: on
Bioite; Press the Start Test burton to ssart of restart a Test, Please do not press the Start Test butson START TEST
again If you are currently running this test.

Description Flag = Suus
1| Ower an Rink connection, submit o beo-sided Mass Quote with the proper Manual Order indicator tag set 1o 1 & | Mot Tested
2 Rcaive and process Mass Ouote Acrowiadgrrant o  NotTested

Mey: & not tested @ coagiss o pandng @iaksd

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 Quote) test:

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

2. Click the "START TEST" button.

0 Note: DO NOT select the "START TEST" button once the test process 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.
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Manual Order Indicator for Semi Automated System (Mass
Quote)

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

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

v oot sne [ [

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

This st e

Purposs
Teot puaposis of s 152 6456 . U3 vy Fow Estomm 15 using Marual Orcier Indscator Bag

s bk 9 80n Sl rirectios. Pl (50 10 com 1o winchonw L i derst CAoBING winclows SIOpRinG Hst Husitirs 10 frun Buy birst from st

Selected Contract :  DEMDLD POSGH, 1EMDUD Poses 2EMDUD coass w00 [[ITY

Catagory L Pert
Incremenital Feed A THI1588.122 17808
Ircremental Feed B 2402516 10
Snapshot MBP 31588122 19909
Snapshot MBO 24025208 21909
Instrument Replay 331888122 16909
Category Lk
Ternpiates File: lemgiates FixBinary unl
Configuration File: conifig xmd
Hote: Prass the $tart Test busion to start or restart a Trst Please do not press the Start Test button
again I yeu arw currently running this test.
Deacription Flag = Status
1| Cweran ILink connection, submit a two-sided Mass Quote with Manual rder indicator tg st 10 1 & | MoiTesed
2 | Receive and process Mass Quate Acknowledgment & | Mot Tesed
3 | Oweran ILink connection, submit a two-siced Mass Quole with Manual Order Indicalor tg set 10 0 & | Mol Tesed
4 | Recelve and process Mass Quote Acknowledgment o | Mot Tested
Key: @ not tested @ conpiets | pendng @isked

| RErREsH |

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. Click the "START TEST" button.

0 Note: DO NOT select the "START TEST" button once the test process 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.

o v & W

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

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

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

S
Steps of the test: Manual Order Indicator for ATS System (Mass Quotes) for Pre-Registered Format
This test coukd take up 1o several mintos. Plase do not coss the window durng tha fest Closing window/siopging st nuos I rormun T st from siep]
Purpose

The purpose of this 103t Ca0 5 10 vl how customar b8 using Manual D1 Indcator tag.

Selected Contract: 1GESL0 CO0N2,1GESU POOTS,2GESU0 coooo w0t [

Category I® Fort
Increenental Foed A Feiluken] 17801
Incrsmental Feed B 2240259 18501
Snapehot MOP 224025126 18901
Snagshat MBO 224025227 21901
Instrumant Repiay 224025126 16901
Category Link
Tempiates Fite: tempintes Finfingny xmi
Coniguration File: rera—
Mote: Press the Szart Test DSon to start or restan a Test. Please do not press the Start Test button START TEST
again if you are currently running this iest.

Bescrigtion Fiag Sanus

1| Overan iink connection, submit a bwo-sided Mas Cuote with the proper Manual Order indicator tag set 1o 0 o | NotTested

2 | Racanv 6nd prociss Mass Cudls Ackrralbdgrant o | Mot Tested

Key: @ nottesied @ compiets 4 pending (@ iaded

ﬁ 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 (Mass Quote) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

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

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

The purpose of this test is to verify the client system can submit and cancel a market-limit order and receive and process the
Acknowledgment and Fill messages 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 image below shows the Pre-Registered
format version of the test.

interview | Test St - Help
Steps of the test: Market-Limit Order Test for Pre-Registered Format

This tast o take 4 0 Baveral minutes. Pleane 9o not ciose S mindow dutng e st Cloking windowBSoGRng B Mg 19 rerun the fest from el
Furpose

Tha purpone of T1m feRt i 10 verity T ChenS BYIeT £a0 1SEME and cancel 3 market-ms Srder nd rCEE and SrECeNs T Acknowiedgemant and £
EssRges dr B0 DGRl maTLent

Contracts : OBSHZ DGSL1 D65H2-DSZ1 - 64D | ET=1
Category " Pant

Incremental Feed A 22402878 1640

Incremental Feed 8 2240251 1740
Snapshat MEP 224028123 19640
Snapshot MBO 224025254 20640

Instrumend Replay 2402879 16640

Category Link

Templates Fils temelales FeBinarxml
Configuration File: cenfoml
Descripten Flag Sastus
1 Orenr an iLink connection. subest Market.Limil Onder mesaage with 3 quansity greater than 1 - Hot Tested

Receive and Process Execution Repart - New Qrder messags
2 | Receive and Process Execulion Repor - Trade Ouirgh message

& | Not Tested
& | Mot Tesied

. Swbmil an Order Carcel Request message for the remaining quantity lef on the onginal order sutmtied - Hot Tested
-

o | Receive and piocess Execution Report - Cancel messge ot Tested

Hey: @ nof lested @ complele & pendng isled

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 a Market-Limit Order test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. Over an iLink connection, submit Market-Limit Order message with a quantity greater than 1.

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

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

o Note: The next 2 steps are NOT required for FAK-only and FOK-only client systems.

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

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

The purpose of this test is to verify the client system can submit and cancel a market order and receive and process the
Acknowledgment and Fill messages for an outright instrument.

Pre-Registered or On-Demand Format

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

Steps of the test: Market Order Test for Pre-Registered Format

This test coule take up 12 pereial minstes. Phasg do £58 cos the window Suring ha el Ciosng windov/slesping M requires 19 ferun g st from siep1

Purpese
very he el and canesl 3 pesin 36 proERS e LekrcnArdgemEnt ans Fil
‘messages for an culnght instrument
Contracts : DBSHZ DBSZ1,D6SHZ-5521 - 640 v E=1
Categary » Port
Incremantal Feed A 2402679 11840
Incremental Feed B 224025101 N740
Snagshol MEP 224020123 19640
Snapshot MBO 224025254 20640
Instrument Replay 240287 18540
Category Link
Templates File iemelates Foinarncmi
Configuration Fie <onlianl
Descripton [Fag [ Stama
1 ‘Ower 80 iLink connection, submit Market Order mesiage with 8 quanaty greater than 1 o | MotTested
2 | Ruceive Bnd Process Exetution Ruporl - New Order medsage & | NotTesied
3| Ruceive and Pracess Execution Report - Trade Outnight message & | NotTested
4 | Submit an Order Cancel Request messags far B remaining quantty left o the orignal order submitted & | NotTested
5 Recaive and process Executon Report - Cancel message & | NotTested
Koy: @ o tested @) complete L pending @ faded

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 run a Market Order test:

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

2. Click the "START TEST" button.

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

3. Over an iLink connection, submit Market Order message with a quantity greater than 1.

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

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

o Note: The next 2 steps are NOT required for FAK-only and FOK-only client systems.

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

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel message.
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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 image below shows the Pre-Registered
format version of the test.

Interview | Tast Suite - Help

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

g L G2l BN U2 29 SRl SEntes. FRABE S0 N0t Sl the mndem Soring the Mt Clbing windowiSgning 1L requines 59 s the test from est
Purpose

T purpesa of i TESE 1 10 werity TS the chent SySte el Subm 3 MISS Qusts and "Btave 30 proces s the Atieowiedgamene. Pl Trade Comsetzn,
Trade Cancelaton and Rt messiges

Contracts | [ ] | Select |
Category " Peet
Incrementsl Feed A
Ingramantal Fewd B
Srapshot MER
Sraoihot MEC
Instrument Replay
Catagory Link
Tempiates Fie: tamaiptey Fixflingeyxmi
Contgurasen Fila: gonfg xm
Descripton Flag Saatus
Cver an iLink connection, submit a two-sdied Mass Cucte with at least 3 quotes Fom the same instrument
1| orevs. amch having 8 quansty Greater than 10 Aparal B, compiane B, ace comection a0 rade canceltion | g | Net Tested
el be simulated from this Wass Suote
2 | Recene and process Wass Cuot Ascroaledgmnt & | NotTeses
3 | Receive and process Executon Ruport - Trade Dutright (Parially Filed) o | MetTesnd
4 Receive and process Executon Report - Trade Addendum Cutnght (Cormection) o | MotTested
[ Recetve and process Execuion Report - Trade Ouinght (Filed) & | Mot Tested
8 | Receive and Frocess Sxecuson Raport - Trade Addendum Outsght [Cancellaion) o | et Tasme
Subenit & bwd-sided Mand Qudte for he instrument with 3t leaat 2 quotes $om e Lme Rstruent gous. A R
mariont ciose wil e Senulated 50 3 ASMOWSpEMEnt Feect maISIgn will b6 eaUmed fom ths Mass Cuote | @ |
B Rueceive and Process Mass Cudte Asicacwiedgenent - Reect maissge & | Mt Teans
o | Swomitatworsided Mass Cuote for the instrument with at least  quotks £om the same instrument grous. each R
navieg 8 QUi preater e 10. The system g% e price of ONe Guote I SIMUace B T @ |7
0 Receive and Frocess Mass Quste Asionwisdgenent o | e Teaned
1| Receive and Process Execuion Report - Trade Outrght (Filed) & | Mot Tested
Ney: & ol lested @ conplete & pendrg @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 Mass Quote Submission test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. Over an iLink connection, submit a two-sided Mlass 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.

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

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

6. Enter the tag 31-LastPx value to indicate that your system received the Execution Report - Trade Addendum
Outright (Correction).
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10.

11.

12.
13.

AutoCert+ iLink
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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Mass Quote Protection

The purpose of this test is to verify that the client system can:
e Submit a Mass Quote with protection
e Receive and process the Acknowledgement and Fill messages.

¢ In addition, verify that the client system can reset the Market Maker Protection after it has been triggered.

Pre-Registered or On-Demand Format

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

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

Purpose

messages. In addition, verify that the client system can reset the Market Maker Protection afier it has been friggered.

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

The purpose of this test is to verify that the client system can submit 2 Mass Quote with protection and receive and process the Acknowledgement and Fill

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

Selected Instrument(s): | m
Category IP Port
Incremental Feed A |
Incremental Feed B |
Snapshot MBP 1
Snapshot MBO
Instrument Replay |
TCF Replay
Category Link
Templates File: femplates FixBinary.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
COwer an iLink connection, submit a two-sided Mass Quote with more than one quote from the same Not Tested
| instrument group, each having a quantity greater than 100 v ot feste
2 Receive and Process Mass Quote Acknowledgement o | NotTested
3 Submit a second two-sided Mass Quoie for a different instrument in the same instrument group used in step 1 & Mot Tested
4 Receive and process Execution Report - Trade Oufright (Partially Filled) & Mot Tested
5 Receive and Process Quoie Cancel Acknowledgement & Mot Tested
& Receive and Process Mass Quote Acknowledgment - Rejected & Mot Tested
Submit a two-sided Mass Quote (for the same instrument used in step 3) specifying that the mass quote
7 o & Mot Tested
protection is reset
3 Receive and Process Mass Quote Acknowledgement & Mot Tested
Submit a two-sided Mass Quote (a different instrument in the same instrument group used in step 7) with
9 . Mot Tested
more than one quote from the same instrument group -
10 Receive and Process Mass Quote Acknowledgement o | NotTested

Key: not tested @ complete

pending @ failed

resolve the issue.

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

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

2. Click the "START TEST" button.

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

D’ To run a Mass Quote Protection test:
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1.

10.

Over an iLink connection, submit a two-sided Vlass Quote with more than one quote from the same instrument
group, each having a quantity greater than 100.

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

Submit a second two-sided Mass Quote for a different instrument in the same instrument group used in step 1.

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

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

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment (Rejec-
ted).

Submit a two-sided Mass Quote (for the same instrument used in step 3) specifying that the mass quote protection
was reset.

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

Submit a two-sided Mass Quote (a different instrument in the same instrument group used in step 7) with more than
one quote from the same instrument group.

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

On-demand screen
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Interview Test Suite - Help

Steps of the test: Mass Quote Protection for On-Demand Format

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

Purpose
The purpose of this test is to verfy that the client system can submit a Mass Quote with protection and receive and process the Acknowledgement and Fill

messages. In addition, verify that the client system can reset the Market Maker Protection afier it has been triggered.

Selected Instrument{s): 0C&H3 C1750,0C6H3 P1750,006H3 G500 - 609 [T

Category 1P Port
Incremental Feed A
Incremental Feed B
Snapshot MEP
Snapshot MBO
Instrument Replay
TCP Replay
Category Link
Templates File: templates FixBinary.xmil
MNote: 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
Cvwer an iLink connection, submit a two-sided Mass Quote with more than one quote from the same Not Tested
| instrument group, each having a quantity greater than 100 -4
2 Receive and Process Mass Quote Acknowledgement & Mot Tested
3 Submit a second two-sided Mass Quote for a different instrument in the same instrument group used in step 1 o | NotTested
4 Receive and process Execution Report - Trade Quiright (Partially Filled) & Mot Tested
5 Receive and Process Quote Cancel Acknowledgement o | NotTested
] Recsive and Process Mass Quote Acknowledgment - Rejected o | NotTested
Submit & two-sided Mass Quote (for the same instrument used in step 3) specifying that the mass quote
7 L & Mot Tested
protection is reset
8 Receive and Process Mass Quote Acknowledgement & Mot Tested
Submit a two-sided Mass Quote (a different instrument in the same instrument group used in step 7) with
9 ) Not Tested
more than one guote from the same instrument group -4
10 Receive and Process Mass Quote Acknowledgement & Mot Tested

Key: . not tested @ complete

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

pending @ failed
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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 image below shows the Pre-Registered
format version of the test.

Steps of the test: Modify Quote Price and Quantity for Pre-Registered Format

This tesl cousd Lake vo 12 eversl mnuled. Please 85 not ckas B wiadow curng Pee il Cioang wndows ping bl raues 10 forun B lest fiom steg 1
Puspeae
The purpose of s lest is 10 verity an e and quantiy for inciuding

Selectod CoNtract:  GSMUD COITS DEMMD POGTS, 16MMD C0375 613 Y

Category 3 Port
Incramental Faed A 0BT 1613
Incremental Faed B 224025101 N7

Snapshot MEP 22402879 19613
Srapshot MBO
Ingtrument Regiay 2402879 16513
Casegory Link
Temgiates File \meiates Fugnanaml
Configursticn File £ontig ami

Wote: Braws the S2aet Test bution to start or reatart a Teat. Bieasa do ot press te Start Tast bution [SasT TUST |
again i you are culrently running this test.

| Description [Fog | staws

Over an iLink connection, submit a two-sided Miss Quese with at least 2 quotes from the same instrument

1 & | MotTested
e

2 Recene and process Mass Guate Acknowiedgement o | MotTested
Submil 8 twie-sided Mass Cuote with oné of the samse quoles used in th original Mass Cuole (using the Mot Tested

3 same secwrity descriphion and guote entry 1D, meddying the price and quantity of a gule - o "

& | Recetve and process a Cuole Acmowledgement message & | NotTested

Kay: @t tested @ complete | pending @ faled

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. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click the "START TEST" button.

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

3. Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

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

5. 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.

6. 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

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

wseen 1ot soce | RN e
Steps of the test: Multiple Cancel Repl for Pre-Regi d Format
st ceud b waral moten Plaate 49 fot So1e the winttw dung T et Clonng wendow KSiEnG I requned 5 ren e Seat rem atagt
Purpase
The eurzese of e bt S 55 verdy 1A e Shett Sy S50 LB B9 Srder AS TN Sy € L Trad (068 SUIEY ) WY 30 WENSLE SRange of
pricety in a bock
Contracts [DESHZ 08571 De5MI 06521 - 64D v EX=
Category " Port
Ircremental Feed & 22402879 e
Incremental Feed B 224025101 n740
Snapshot MEF 224028123 15540
Snapshot MBO 2240235254 20840
Instrument Replay 22402879 16540
Category Link
Templates Fie lemeiptes FoBingryom)
Canfiguraticn File sonfg xmi
Deseription [Foo | stanes
1| Oweran iLink connection, submit a Limit Day Order for the instrument o | Mot Tested
2 | Recene and process Execution Report - New Order & | NetTeswa
3| Subend an Order CancelReplace Requést fod the mstrument changng the quastly o | Mot Testea
4 | Feceive and process Execution Repor - Modity o | Mot Tested
§ | Subendt an Order CancalReplace Requnit ke ihe instrument changie] the price o | Nt Teale
8 | Retens and prozess Exetution Rapodt - Modity & | NetTesma
T | Subent an Order CamcelReplace Request for the instrument changing the price ard quaniity & | Mot Testea
& Recerve and process Executon Repor - Modity o Mot Tested
0 | Recene andp E L =T Ll o | Mot Tested
Koy @ et teited @ compiets L perding @ iaked

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 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

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

W O N > kW

Submit an Order Cancel / Replace Request for the instrument, changing the price and quantity.
10. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

11. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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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 image below shows the Pre-Registered
format version of the test.

O | Heto
Steps of the test: Outright Complete Order Test for Pre-Registered Format

Thies Dot i e U 1 Svieal Torumirs. Phanirhis 6 1R Shorsd T el g Web irst Clorin) i SIOEEAnG DS Fcpafirs. i FfUn 1050 birst frcen S0 1
Purposs
Th prurgacri o thes, bkt 5 vl IPaal your AgEBCHBeon N Subserid A vl orckee and racin and process the Exscuton Repens
Ak, X ) for

Gontracts : [DBAZ1.06AUT, DBAZI-DEALT - 640 v E=

Catagosy [ Port

Incramental Feed A 22402878 11640

Incremental Foed B 224025101 W0

Snapshot MBP 224028123 18640

Snapshot MBO 224028284 20840

Insarument Replay 224028.78 16640

Categary Link
Templates Fie: lempiates FixBinary om
Configuration File: conhg
Deseriptan Flag. Status
Ower an ILink connection, send a Limit Day Order message with a quantity greater than 1 for the selected
1| ummy instrament & | Mot Testa
2 | Recetve and Frocess Execution Report - New Crder message & | notTesed
3 | Receive and Frocess Execution Report - Trade Oulight & | metTeusa
4 | Receive and Frocess Execution Report - Trade Addendum Cuiright (Commection) & | morTese
5 | Receive and Process Execution Report - Trade Addendum Cuiright (Cancellation) & | et Tesea
& | Submit a Limit Day Crder for the instrument & | metTeaa
7 | Receive and process an Execution Report - Elmination & | retTesea
Key: @ rot tested @ compiete pending @ faked

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 an Outright Complete Order test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. 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).

Submit a Limit Day Order for the instrument.

W ©® N o u s

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.

mcen  wesoce [ v
Steps of the test: P gistration of ini ive il ion in Service Gateway for Pre-
Registered Format
This test Coud Gake UD 10 SEVeral MInuors. Piease 00 NOT CIRE (e WinOow (unng e &5t CI0ENG winOOWSIONOING Mes! reguines 10 Tenn i st fom step1
Purpose
The purpose of MM—.B 0 verfy I.I!clecrs\.s‘e*!cmﬂooetr connect 10 Order Enfry Service Gateway (OE5GW) for submitting bofh Party Detals
Definton MESSAgEs ana Pary Detats List REGUES: MESEaprs nd SLIOMSE AN Coer with T DIe-egisiens ASTIrsraine FACImatcn. Feise

ke fox this feat e sewsion equend e frasioers wll b6 ot 15 O

Hote: Press the Stan Test betion to uirlo(mwlaTln. Piease Go not press the 55art Test busion

ain B YU AT Currensly FURRIng thi e
Description Fag | suns
i Sequence numbes have been reset 1o semulate the beginning of the week. Over a Serace Gateway & | HotTesina
connecton I custcemer sends the Negotiale message 1o inSiate a connection
2 | Receive and process Negotiation Response @ | totTestea
3 | Submit an Establsh message o bind conmection with Senice Gateway, & | NotTesied
4 | Recerve and piotess Establshment Acknowledgrment & | NotTestea
5 | Submst a Party Detads Defrution Request (35=CX) message to Senvice: Gateway & | MotTesiea
& Recerve and process Pary Detasts Definton Request Acknowiedgment - Not Tested
T | Submit 3 Party Detais List Request (35=CF) message to Senvice Gateway & | Mot Testea
8 Recave and process Pary Detals List Repon. Input the below with last Pany Detals List Repon recemved & | Mot Tested
Moy: @it tested @ compiets L pandng @ ted

° 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 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 process 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.

N o v s

Submit a Party Details Definition Request (35=CX) message to Service Gateway.
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8. 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:

e tag 1512-TotNoParties
o 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

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

Inferview  Test Sulte - Help

Steps of the test: Process a Business-Level Reject message for Pre-Registered Format

This trst could take LP 10 Savenal mnues. PHase 50 101 Cose e wndow Sunng Pes 105t CHsng windowSIoHEng 1Sl FQures (o 1enn ihe st from step!
Puipasé

The Purpose of Fus st s 10 verify that your soplcaton can Brocerss & bussess-ovel reect Mossage st n nesponse 1o 4 Secunty Dafrton Reqeest
message

Hate: Press the Start Test button to start or restart a Test. Please 90 not press the 35art Test busion START TEST
aguin H yowu are curnently runeing this test.

[ Deseription Fag | Stats

I + | Send a Socurity Dufiniion Roquest to.craata a LIDS inssrument (Covarad ar Combo) for sagmont 80 & | NotTustes

l 2 | Recei and procss Business Reject Message in reapons to Security Defirition Requeat mussags & | NotTastd
Koy @ ot tested @ complete peradng @ 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.

D’ 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. Click the "START TEST" button.

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

3. Send a Security Definition Request to create a UDS instrument (Covered or Combo)

4. Select Yes or No to indicate whether your system received and processed the Business Reject Message in response to
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 image below shows the Pre-Registered
format version of the test.

- | et

Steps of the test: Process a Security Definition Reject in response to a Security Definition Request

for Pre-Registered Format

Thes: bost could skn up b0 soveral minutes. Floase o not Close 1 window during the Sest Closing wandowisioppang bust requires o #orn e lust from siep1
Furpase

Tha Purposs of thes et s to vnfy that your agplication <an procuss. a Sacunty Daefrton Reect masseos

Hista: Presd the SLart Teat Builten 1o Sbart oF reStart & Test Plesss 0o pol press the Start Test button [ START TEST |
again if you are Gurrently nanning this test.

Description Flag Status
1 | Send 8 Security Dofinition Riquest 10 create a UDS instrument {Coverid o Combo) for segmant 59 =) Mot Tested
Fiocetve and process Socurity Defition Riasponse Reject massage in response 1o Security Definiton Requast R
lalisto ] - b
Keys @ not tested @ complete | perding 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.

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. Click the "START TEST" button.

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

3. Send a Security Definition Request to create a UDS instrument (Covered or Combo)

4. Select Yes or No to indicate whether your system received and processed the Security Definition Response - Reject
message in response to 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.

o Pre-Registered or On-Demand Format

o Pre-Registered or On-Demand Format

Pre-Registered or On-Demand Format

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

Interview | Test Suite - Help

Steps of the test: Processing Rejects Test for Pre-Registered Format

THis RSt COUS o U 10 SRl Minuies. PaaEe 00 NOt Do T window 0unng T a8t CI0B g WndOw SIDDENG M1 MeIUES 1D TerUn T fest M sien1

Purpose
The purpose of this test s 50 venfy that your 3 process
Selecied Contract: 3CLMI13CLOY 3cuMacian 043 [T
w Post
Incremental Feed & 24028124 1643
Incremental Feed 8 224025101 1743
Snapshot NEP 40T 15543
Snagshol MBO 224025254 20643
Instrumend Repiay 224028124 18543
Gategary Link
Tempiates Fie lemeiates Fofinaruaml
Nots: Press the Start Test buticn o start of restart 3 Test. Plense do not peess the Seart Test button | san T ST |

again if you are surrestly rusning thes best
[ Desznption
Crved an ilink Comnection, subml 3 Limil Dury Order for he instnament
Rexerve and Process Executon Report - Reject comecty
Suberit & Linst Day Order for the instment

1
2
H
4

Fieaive and Process Business Rt comectly

Submit a Limit Day Cvder for the instrument. Receive and process an Execuion Report or Not Applied
message

8 | Submit a Limit Day Geder for the instnament

PRrescaive and Process Ececulion Report - Hew Crder

¥ Submit 3 Cancel message for the ouder placed in slep 6
@ | Reteive and Process Order Cancel Reject cormecly

10 | Suberit & Lirit Dary Ovder Tor the instnaenent

11 | Receive and Process Execuion Report - New Order

12 | Submit 8 CancelReplace message for the order placed in step 10
13| Receive and Frocess Order Cancel Replace Reject comectly

Mot Tested
ot Tested

sjeeelelelele ¢ elele|elf
%

Hot Tested

Kay @ ol teited @ comglets L pandng @1Red

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

t} To run a Processing Rejects test:

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

2. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

N o v M w

Submit a Limit Day Order for the instrument. Receive and process the Execution Report or Not Applied message.
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8.
9.
10.
11.

12.
13.
14.
15.

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 Request message for the order placed in step 5.

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.

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 a Order Cancel/Replace Request message for the order placed in step 9.

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 image below 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 nat close the window during the test.Closing windew'stopping test requires to rerun the test from step1.
Furpose
The purpose of this test is to verify that your apphestion can receive and process reject messages

Selected Contract: 3CLW1,3CLO13CLMI-3CLO1 843 [INT0Y

Category I Port
Incremental Fead A 224028124 11643
ncremental Feed B 224.0.25.101 11743
Snapshot MEP 22402378 18543
Snapshot MEO 224025254 20643
Instrument Replay 224023124 16642
Category Link
Templates File: templates FixBinaryxml
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button | START TEST |
again if you are currently running this test.
Description Flag Status
i Cwer an iLink Connection, submit a Limit FAK Order for the instrument o | MNotTested
2 Receive and Process Execution Report - Reject comectly a4 Mot Tested
3 Submit a Limit FAK Order for the instrument o | MNotTested
4 Receive and Process Business Reject comectly o Mot Tested
5 Submit a Limit FAK Order for the instrument. Receive and process an Execution Report or Mot Applied
5 o | MotTested
message.
Key: o not tested @complete | pendng @ 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.

[:} 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

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 image below shows the Pre-Registered
format version of the test.

-l | oo
Steps of the test: Quote Cancellation - Cancel All Quotes for Pre-Registered Fermat

e 1 St et PR €5 10 Sk S e dharng her 1 Cloming wendomw $SpEeng ML (EGUnes 19 perun e 1St from seg 1

Purpote

The peapse of s U515 13 vendy thal T Chent Syshem can cancel  FEslng GUNeS and receve and process & Duct Cantel Acinowisdgement
nicluding an insinsmentnsinsmend group wih no resing quotes
Contracts © DEMMG G037 % DEMMG PO375_ 16MMO COGTS - 613 . | Select |
Camgory w Pest
Incremental Feed A 2402879 1613
incremental Feed B 224025101 RLERE ]
Snapshot MBS Z402BTH 19613
Snagshat MBO
Instrumant Fapiay 2402879 16613
Cawgory Link
Temgiatas Fila Iemeiates_FixEnanum
Configuration Filg contgaml
| Dascription Fag | suns

Cver an iLinik CONNBCton, Subimet & two-sided Mass Quote with a1 least 2 guotes from the same erstrument
1 & | Mot Tested

2 | Recewe and process Mass Cuote Acknowsedgement & | MotTesied

3 Submnit & Quole Cancel All message o | Mot Testea

& | Recenve and process Chaote Cancel Ackrawledgemnent & | Mot Tested

Moy @ ot terted @ complete & panding @ taled

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 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. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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 Quote Cancel All message.

o v W

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

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

wocons onsee [ s

Steps of the test: Quote Cancellation - Instrument Group Level for Pre-Registered Format
TS 1650 COuAD LaKE LD 10 SEveral mamies. PIase 00 NOR COME e window Cunng e 165! CIong window'S1000eng B4 Sequires. 10 81N T 1851 Nom step

The purpose of this test is ko verify that e chent system can submil and process Mass Quote Cancelatons at Instrument Geoup keved

Contracts : OBMMO GUATS 06MMO PO3TS, 16MMO GO3TS - 613 . [ Select |
Category " Port
Inciemantal Faed A 2402879 1613
Incremental Feed B 224025901 173
Srapshol MBF 2402879 19613
Snagshet MBO
Instrument Replay 189613
Categary

Tempiates Fie
Configuration File

[ Deseripoen [Fag | stoa
Orwer an lnk CONMIHON S48 two-seded Mass Quote with at least 7 quoles rom the same instrument

1 Not Tested
groug -

z | Receive and process Mass Quete Acknowledgement @ | Mot Tesied
Submit a second two-sided Mass Cuote with quotes using a diflerent instrument group than what was used in -

3 st & | Not Tested
the first Mass Cudte
Receive and process Mass Quote Ackmawledgement @ | Mot Tested

5 Submet 3 Quate Cancel message Tor the iNstrument group used ether = the first Mass Quote of $econd one - Not Tested

& | Receve and process a Ducke Cancel Acknowledgement @ | Mot Tesied

Key: not tested @ complete pendng @ 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.

> 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. Click the "START TEST" button.

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

3. Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

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

5. Submit a second two-sided Mass Quote with quotes using a different instrument group than what was used in the first
Mass Quote.

6. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
7. Submit a Quote Cancel message for the instrument group used either in the first Mass Quote or second one.

8. 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

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

Interview Tes Suse - Halp

Steps of the test: Quote Cancellation - Instrument Level for Pre-Registered Format
Thig 5t Could Lake UP 10 SEVENAl FUnGARs. PHATE 00 NOR CIBE the wingow Suring T Hrst CRENg window SIpEing 13T seguires 16 1ensn e bt from siept
Purpose

The purpose of this hest 18 10 verfy that T chent $ysiem can submit and process Mass Quote Cancelations at instrument level

Comtraets @ [Cehmo coa7 0375 613 v] [ Select |
Category L J Port
Incremental Feed A 2402879 ne3
incremental Feed B 224025 101 173
Snapshot MBP 22402879 19613
Snapshot MBO
Instrument Replay 22402878 16613
Category Link
Temglates File tesnplates FeeRinary xenl
Confgurasen Fie: config xml
| Deseripoen

Flag Status.
Crver an ilink connetion, submi a two-sided Marss Cuote with at least 2 quotes from the same instrument .

1 & | Mot Tesied
group

2 | Receive and process Mass Quote Acknowledgement & | Mot Tesied

3 Suberst 3 wrstrumend bevel Qucte Cancel message for o1 least an instrament submtied  Siep 1 o | HotTestea

Receive and process a Quote Cancel Acknowledgement & | Mot Tesied

New: @ nottested @ compiete 4 pending i isded

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 Quote Cancellation (Instrument Level) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

o v & w

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

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

Interviea Test Suse - Halp

Steps of the test: Quote Cancellation - Quote Set ID Level for Pre-Registered Format

This 15t Could Bl U 19 SEveral mnues. PUASE 00 DO CI06E e WNGOw GLNNG e -5 NG window SI0pping hest Foguires 10 farun e legt iom Step1

Furpose
The purpose of This tes! 18 10 venfy Nt M chent sy3tem can subemit and process Mass Quobe CancEEaions at the Quote Sat |0 evel

Contrat EIE

R oo
Category " Port
Incremental Feed A 20402879 1813
incremental Feed B 224025901 "3
Srapshot MEF 2402879 19613
Snagshos MBO
Instrument Replay 2402878 18613
casegory Link
Temglates Fie templates FesBinang el
Conbguraton File: gonfig sml
| Deseripoen Flag Status.
Civer an iLink connection, submit a two-sidled Marss Clucte with at least 2 quotes from the same instrument _
! anoup o | Mot Tesied

2 | Receive and process Mass Quote Acknowledgement & | NotTesied

3 Subest an Duote Cancel message using & Cuwate Set ID submitied in Step 1 & | HotTestea

Receive and process a Quote Cancel Acknowledgement & | Mot Tesied

Ney: @ nottesied @ compiete | pending @ fsded

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 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. Click the "START TEST" button.

0 Note: DO NOT select the "START TEST" button once the test process 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.

o v & w

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

This test verifies that you can submit a Quote Request and receive and process the Quote Acknowledgment and RFQ
Market Data messages.

Pre-Registered or On-Demand Format

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

IRERFVHA THi Suite - Halp

Steps of the test: Quote Request Test for Pre-Registered Format

TS 1851 Cotskd TR U 10 SEveral FUnes. PSSR 00 1o CRDSE I WNGOK LN 8 1St CIOSNg window SIO0En] 15T Fries 10 Tern T lest fom stept
Parpose

The purpos of this hest is 1o venfy’ that T chent $y3iem can submit a Quote Rsques! and recene and process e Quote Acknowleagement and RFG
Liarket 0ata message

Contracts : AESZ0,1ESHI IESI0-1ESH - 639 | Setect |
Camgony [ Pont
Incremental Feed A 22402878 1628
incremental Feed B 224.025.101 1728
Snapshat MBP 224028125 19629
Snapshot MBO 224025254 2N
Instrument Replay 2202879 15820
Canegary Link
Templates File: temolates_FoBinaryoml
Configuration File: sonfg xml
. [Fiag | states
1| Cver aniLink connsction, submit & Quots Request for the rmstrument & | NotTesied
2 Receive and process Request for Quote Acknowledgment - Nt Tested
Mew: & ot tesied @ comglete | pending @isled

resolve the issue.

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

[::' To run a Quote Request test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

Over an iLink connection, submit a Quote Request for the instrument.

Select "Yes" or "N0O" to indicate whether or not your system processed the Request for Quote Acknowledgment and
RFQ Market Data messages.
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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.

¢ 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).

— s
Steps of the test: Re-Setting UUID

This st conse bk 1o Sarvoral erimies, F e st

Purpass

o WL FUENes 1 e U bersl Soen S3ep

s ot i v & mary b necessary fo resal fhe LLAL inira-sos=aon on B sama ndng
dayto SOQUENCH PUMbors FRur-Negosate with a naw LD shousd be used only when Gusiomes &
ol 5ymc sequot irncuned]

Mote: Press the Start restarta Test.

the Start Test bution [“START TEST |
aain i yOu sre curmently running this test.
. [rio | samn ]
| 1 Crver ther MSGW connection, on segrmen B9 submit an Establish message. o | Mot Tested
2 | Receive and process 3 Terminate message. | o | Mot Tessted
3 On the same segment 55, Submi a Negoliale MesSage with a new LIUID. o | Mot Tested
4 Receive and process a Negoiate Resporse message. o | hon Tested
% | Submitan Establish message 1o bind connection. o | Mot Tested
3 Reeceive and process a Establishment Acknowledgment message. | o | e Tessted
T | Subenita sequence message. | o | Hoa Tessted!
B | Receivi and pocess & Sequence Message. | & | ot Tested
Key: @ ot tested @ comgiele & pendng @fsled

| REFRESH |

¢ 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 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 process is in progress.

3. Over the MSGW connection, on segment 99, submit an Establish message.

4. Select Yes or No to indicate whether your system received and processed the Terminate message.

5. Onthe same segment 99, submit a Negotiate message with a new UUID.

6. Receive and process a Negotiate Response message.

7. Submit an Establish message to bind connection.

8. 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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Request for Cross Rejection

The purpose of this test is to verify that the client system can receive and process a Request for Cross Rejection message (dual
exception reports).

Pre-Registered or On-Demand Format

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

S o

Steps of the test: Request for Cross Rejection for Pre-Registered Format
Tres. 1650 Could LaKe LD 10 SEVEral mamies. PIase 00 NOT CIOME e wiNdow CUnng e 165! CIotng window SI0p0eng BT secquare's 10 18NN T 150 Nom Step

The purpose of this test is I venfy thart Fe chent system can receive and process 3 Request for Cross Repclion message (Sual exception repors)

Contracts © [CAETMO C1050,0AETMD F1050 - 621 v | Exs
Category " Port
Increenental Feed A 240281922 1621
incremental Feed B 224025900 ni
Snapshol MBFP 24028123 19621
Snapshot MBO 24025254 w621
Instrument Replay 24028022 18621
Category Link
Tempiates File Iemptates, FoBinaryon]
Confuratcn File config xmi
| Deseripoen [P | stoa
1 Subest 3 New Ovder Cross with 3 quantty greater than 10 on each side - Not Tested
2 | Receive and Process Busness Reject @ | Mot Tested
Key: not tested @ complete pending @ fsled

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 Request for Cross Rejection test:

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

2. Click the "START TEST" button.

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

3. Submit a New Order Cross message with a quantity greater than 10 on each side.

4. Select "Yes" or "N0" to indicate whether or not your system received and processed the Business Reject message.
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Request for Cross Message (Equity)

The purpose of this test is to verify that the client system can submit a Request for Cross message, wait for the proper RFC
window and process all Acknowledgments and Fills.

Pre-Registered or On-Demand Format

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

. s

Steps of the test: Request for Cross Message (Equity) for Pre-Registered Format

TS lest otk LA U 10 SEvaral MHrmaes. PIase 00 1R 4 e windw Cnng et sl CRSNg window SIMENg 151 SRguiiis 10 87N The 1St fom step

Purpose

The purpose of this test is I vertfy that e chent system can submi a Request for Cross Liessage, wartng for B proper RFC window, and process al
Ackrcwiedgments and Fills

Contracts © [DOYMA0 C1750,DOYMIMD FATE0 - 605 ¥ | [ setect |
Catgory L Pan
Incremental Feed A 224028421 1805
incremental Feed B 224,026,101 1706
Snapshat MBP 224028421 19606
Snapshot MBO 224026254 20806
Instrument Replay 2402811 16608
Category Link
Tempiates Fie temolates FeBnany i
Corntguranen Fie config.sml
| Deseripson Flag Status.
1 | Ower aniLink connection, submit Request for Quote & | NotTestea
2 | Receve and Process Quote Acknowledgement @ | MotTested
3 | Submita New Order Cross with a quanitiy greater than 10 on each side & | Mot Tesied
4 | Recerve and procss Execubion Repor - Mew Order for buy side & | NotTested
5 | Receive and process Execution Repart - Mew Order for sell side: o | Mot Testes
£ | Recenve and process Execubon Report - Trage Outnght & | Mot Tested
Rexeive and process Execution Report - Trade Ouright o | Mot Testea
Key: & not fesied @ complele L pendng @ 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.

> To run Request for Cross Message (Equity) test:

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

2. Click the "START TEST" button.

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

Over an iLink connection, submit Request for Quote.

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

Submit a New Order Cross with a quantity greater than 10 on each side.

o v kW

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

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

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

9. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Request for Cross Message (Non-Equity)

The purpose of this test is to verify that the client system can submit a Request for Cross message, wait for the proper RFC
window and process all Acknowledgments and Fills.

Pre-Registered or On-Demand Format

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

Interview

Steps of the test: Request for Cross Message (non-Equity) for Pre-Registered Format

Tres 1ot otk LAk U 10 SEvaral marmnes. PRase 00 1ol CHSE e window CLnng e sl CRsng windw SINDNg 15T sequiiis 10 T8N The st fom step

Purposs
The purpose of this test is I verfy that e chent system can submi a Request for Cross Message, waring for e proper RFC window, and process al
Ackncwiedgments and Fils

Comtracts : [CAETMOD C1050.0AE7MO FI050 - 621 * | [ Select |
Catgory L L
Incremental Feed A 224028122 e
incremental Feed B 224.0:26.101 1721
Snapshat MBP 24020123 19621
Snapshot MBO 224026254 20621
Instrument Replay 24028122 18621
Category Link
Templates Fie temolates FeBnarcxm
Conbgurasen Fie confgxml
| Deseripion Fiag Status.
1 | Over an iLink connexction, submit Request for Quote o | Mot Testea
2 | Recerve and Process Quote Ackowiedgement & | MotTested
3 | Submita New Order Cross with a quantity greater than 10 on each side & | NotTesied
4 | Rectrve and procss Execubion Repor - Mew Onder for buy side o | NotTested
5 | Receive and process Execution Repart - New Order for sell side: o | Mot Testea
& | Recenve and process Execution Repon - Trade Quiright & | NotTested
Rexeive and process Execution Report - Trade Ouiright o | Mot Tested
Kew: & not fesied @ 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.

> To run a Request for Cross Message (Non-Equity) test:

1.
2.

o v & W

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

Click the "START TEST" button.

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

Over an iLink connection, submit Request for Quote.

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

Submit a New Order Cross with a quantity greater than 10 on each side.

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

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

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Send a Mass Quote Message on One or More UDS Contracts

The Purpose of this test is to verify that your application can submit a Mass Quote message on a User-Defined Spread
instrument.

Pre-Registered or On-Demand Format

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

e e [

Steps of the test: Send a Mass Quote message on one or more UDS contracts for Pre-Registered
Format

Thes flest could take up b0 several minutes. Please 00 not ciose: the window during e lest Closing window sIoppng Yes! equines 1o rerun the test from stept
Purpese

Thae Purpcrse: o INed st o 10 ey WU your SDDCHION CB7 SUDMA 3 Marss CUchs Meisage on & User Defned Spread nssrument

Contracts :

SNOHD CH200,5NQHO PI200,U0 99 RR 0316800022 - 609+ [ Select |
Cabegony " Port
incremental Feed A 24028122 11609
Incremental Feed B 224026101 L]
Snagshot MBF 24028132 19608
Snapshot MBO 224025254 20605
Instnsment Replay 224028122 16608
Categary Link
Templates Fie tesmpdates FoBinary xml
ConSguration File config aml
| oesenption [Fog | susus
1| Send aMass Quote message on at least one UDS option instrument & | MorTested
2 Receive and Process Mass Cuote Acknowledgement & Nt Tested
Mey: @ not fested @ compiete | perdng @ fabed

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 Send a Mass Quote Message on One or More UDS Contracts test

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click the "START TEST" button.

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

3. Send a Mass Quote message on at least one UDS option instrument.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
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Send an Order on an Existing UDS

The purpose of this test is to verify that your application can submit a New Order - Single message on an existing User
Defined Spread instrument.

Pre-Registered or On-Demand Format

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

S —— ] .
Steps of the test: Send an order on an existing UDS for Pre-Registered Format
TS, tersl Couskd LakE U 10 SEVETal FHnunes. PHEaSe 00 NOR CISE U WinGOw SUring e Hest CROSNg mindow SIpEing 15T Sequifes 1 16 et 158 om stepl

The Purpose of Ties lest 1 1o vertfy thal your 2pphcalion can SubMA a New Crier Messags on an exsting User-Defined Spread nstrument

Contracts © [ENOHO CH200 SHOMO PE200 UD 53 RR 0316800022 - 608 v | E=
Category L Port

Incremental Feed A 240281022 el

Incremental Feed B 224025101 1708
Snapshal MBF 224028122 19609
Snapshot MBO 22402524 20609

Instrument Repiay 24028122 16609

Canegary Link

Templates File Iemptates_FoBinarcon!
Ocnfq.lu'.on File: £o0figxmi
| Descriptien

[P | sues
1 Send an order on an UDS cpton erstrument - Not Tested
2 | Receive and Process Execution Report - New Order message for the order sent in step 1 @ | Mot Tesied

Key: @ not tested @ complete | pending i faded

¢ 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 Send an Order on an Existing UDS test:

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

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the "START TEST" button.

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

3. Send New Order - Single message on a UDS option instrument.

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 1.
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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.

¢ 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

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

e wesene | walp
Steps of the test: Session Queue for Single Split Message for Order entry for Pre-Registered Format

s fest otk Bk U 10 SEVeral Marues. Piease 00 1R O e WINGowW SN et 151 CRENG inGOWSIONRNG 151 FEGUEES I 11N T test Hom stepl

Purpose

purpase of ths dy that \ppication SyshEm can properly progess @ CME response 10 8 Message That was not compietely sent in a
‘Sigie PtaONK DACKEL I IS IMEMANt 10 Note Tt AutoCer+ Will BNIACIATY S8 IMe CUSIHMENs NGounT MESSgH N0 MURDK CACKRT i GIO8r 10 geraras
se35ion quéwng condion. B it Not necessary wihin this fes! for you 10 Spt YOUT OWR Mmessage across mulipie packets

Contrats ¢ [ EEi 1, PR 1 OFWH 1 LW

Category L Paort
Incremental Feed A 2240281922 1650
incremental Feed B 224025101 1750

Seapshot MBF 22402879 19656
Snagshe MBO 224025254 20555
Instrument Replay 24028122 16656
Camigary Link
Tempiates File tempiates FoBinanoml

Configuration File config xmi

[ Deseripaca [Fug | suss
1| Submet a Livst Ovder for e selected product & | ot Tesiea

2 Rexeive and Process an Execution Report - Order Acknowledgment message & | NotTested

Key: @ not tested @ compiete | pendng @ faded

¢ 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. Click the "START TEST" button.

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

3. 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.

0 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

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

Interview Teut Sume - el

Steps of the test: Session Queue for Single Split Message for Mass quote for Pre-Registered Format

Trss test couskd Lakie U 1o Several marwies
Purpose
The purpose of thes best 5 1o venfy tal your Appcation Sysiem ¢an peoperly Drooess 3 CME reSponse 10 2 MeSage That was 1ot compietely $ent in

‘Sigie PO DACKEL I 5. ITEOMANt 10 Note TRat AUoCE Will BITACKITY Sg8 IMe CUSIOMENs NGOG MESSgN o MUK CACERTS i GIRT 10 Geraras
se3%ioN quewng conARon. B 15 Not necessary wihin this fes! for you 10 SpIR YOUT OWR Message 3CToss mulipie packets

Preas 0 N0 CHE U WG S I 1S CRSIG WINOOWSIOPENg DEST A I 18NN et 1S om Step)

Contracts : [CAETIA0 C1050,0AETID P10SD - 621 v | EmM
Category " Port
Incremental Feed A 24028122 1621
Incremental Feed B 224025101 1721
Snapshat MBF 224028193 19621
Snapshot MBO 224025254 20621
Instrument Replay 240281922 18621
Category Link

Tempiates File

templates_FecBinary sl
Configuration File

Config xml

| Deseripoen [P | suos
1| Submt a Single Sxied Mass Guste for ihe selecied product & | NotTesied

2 Receive and Process a Quote Acknowledgment message & | NotTested

New: @ nottested @ compiete | pending i isded

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 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. Click the "START TEST" button.

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

3. Submit a Single Sided Mass Quote for the selected product
4. 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

o receive and process the Execution Reports (Ack,Fill,Elimination,Correction,Bust) for a spread instrument

Pre-Registered or On-Demand Format

AutoCert+ iLink

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

wscvew | tesssone | R Holp

Steps of the test: Spread Complete Order Test for Pre-Registered Format

This fest could take up to several minutes. Plaase do not close the window during tha lest Clasing windowslopping best requires fo renun B test from step'

Puspons
The purpose of this test is 1o verify that your applcasion can submit a spread lmit order and recetve and process the Evecuton Reparts.
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{Ack FiLE! i for a
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1
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RECEVE and Frocess Execution REpor - New Oroer

Receive and Process Execution Report - Trade Spread (Ful Fill)

Recetve and Process Execution Repor - Trade Spread Leg (First Leg Full Fill

Recefve and Frocess Exstution Repor - Trade Spread Leg (Sacond Leg Full Fi

Recerve and process Execution Report - Trade Addendum Speead (Cancellation) for Spread and Speead Leg

for each beg

Submit 4 separate Limi Orders with 3 quantey 1

Reteive and Process Exscution Report - Trade Spread and Trade Speead Leg for all 4 Full Fils messages

Receive and Frocess Execiton Report - Trade Addencum Spread Leg (Comection for $0me legs only) for the:
fist Ful Fill message

Recetve ana Process Exscution Repor - Trade Addencum Spread and Spread Leg (Comection for Spresa

ang some legs) for the second Full Fill messages. INput walue i leg Hace Comection

Recetve and Process Execution Report - Trade Addencum Spread and Spread Leg (Comecticn for Spread
ana all legs) for the Shird Full FII messages. D you fecaive and process INfee separale rage comection
messages (iag 3 G, 1ag 150- Ype=G) for the Spread and each leg?

Rexefve ang Process Exscuton Repor - Trade Addencum Spread Leg (Comection for Al kegs only) for the
fourth Full Fil messages. Did you receive and process T SEpArate irade comection messages (tag 39
OruStatus=G, 1ag 150-ExecType=3) for each leg?

Wit @ Fol tested i complete

We want your feedback!

i
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11640
11740
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| Stabes
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| Mot Tesiea
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ot Tested
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ot Tested

ot Tested

ot Tested

1%
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%

& | Vot Tested

& | NotTesten
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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 Spread Complete Order test:

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

2. Click the "START TEST" button.

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

3. Over an iLink connection, send a Limit Order message for the selected spread dummy instrument.

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

10.

11.
12.

13.

15.

16.

17.

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

o tag 31-LastPx
e 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 Spread and Spread Leg for each leg.

Submit 4 separate Limit Orders with a quantity 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Spread and
Trade Spread Leg for all 4 Full Fills messages.

Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Addendum Spread Leg (Correction for some legs only) for the first Full Fill message

e tag 1507-OrigSideTradelD
o tag 31-LastPx
e tag 9703-OriginalSecondaryExecID

Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Addendum Spread and Spread Leg (Correction for Spread and some legs) for the second Full Fill messages:

e tag 1507-OrigSideTradelD
o tag 31-LastPx
e tag 9703-OriginalSecondaryExecID

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Addendum
Spread and Spread Leg (Correction for Spread and all legs) for the third Full Fill messages. Did you receive and process
three separate trade correction messages (tag 39-OrdStatus=G, tag 150-ExecType=G) for the Spread and each leg?

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Addendum
Spread Leg (Correction for All legs only) for the fourth Full Fill messages. Did you receive and process two separate
trade correction messages (tag 39-OrdStatus=G, tag 150-ExecType=G) for each leg?
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Stop Limit Order

The purpose of this test is to verify the client system can submit and cancel a stop-limit order and receive and process the
Acknowledgment and Fill messages for an outright instrument

Pre-Registered and On-Demand Format

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

Steps of the test: Stop Limit Order Test for Pre-Registered Format

This tast ool take 4 10 Seeeral minues, Piease 90 not closs S window dutng e St SIokng WindowISapIng NI IETUNES 10 reun e test from sep
Furpose
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Incrementa Feed B 224025101 a0
Snapshot MBP 240281023 12640
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t | Ower anilink connection. subesd Stop-Linst Drder message vwih a quanily greates han 1 o | Mot Tesied

Raceive and Process Execution Repor - New Order message ot Tasted

Receive and Process Execution Repor « New Order message when the stop price is tggered ot Tesied

.
e
Receive and Frocess Exetution Repart - Trade Outright message o | Mot Tested
L
b4

Mot Tesied

]
fl
8 | Submil an Order Cancell Request message for the remaining quanlity kef on the criginal arder submitied
(]

Racaive and process Evecution Report - Cancel message et Tasiad

Mey: @ not tested @ complete & pendng @taded
REFRE SH

ﬁ 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 Stop-Limit Order Test

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

2. Click the "START TEST" button.

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

3. Over an iLink connection, submit Stop-Limit Order message with a quantity greater than 1.

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

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message
when the stop price is triggered.

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

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

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

The purpose of this test is to verify the client system can submit and cancel a stop order and receive and process the
Acknowledgment and Fill messages for an outright instrument

Pre-Registered or On-Demand Format

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

wiries | vorsone [ et

Steps of the test: Stop Order Test for Pre-Registered Format
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Incremental Feed A 22802879 1840
Incremental Feed B 224025101 1740
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Snapshol MBO 224025254 20640
Instrument Replay 2402879 16640
Category Link
Tempistes Fiie iemolates Foflinarooml
Configuration File: sonfgaml
Deseription Flag Status.
1| Gwer an iLink connection, submut Skop Grder message with a quaniity greater than 1 & | Mot Tested
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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.

> To run a Stop Order test:

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

2. Click the "START TEST" button.

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

3. Over an iLink connection, submit Stop Order message with a quantity greater than 1.

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

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message
when the stop price is triggered.

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

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

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel message.
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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 image below shows the Pre-Registered
format version of the test.

acmm e | Halp
Steps of the test: Support MOSR functionality for a particular market segment for Pre-Registered
Format
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€ | Recenve and Process Executon Report - Status (35=3 & 150=1) & | Mot Tested
Receive and Process Execution Report - Status (35=8 & 150=1) o | Mot Testes

Key ot fested @ complets = » 1

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 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. Click the START TEST button.

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

Over an iLink connection, submit a Limit Day order for the selected instrument on segment 99.

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.

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

N o v & W

Submit Order Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a specific
Market Segment.

8. Enter the following tag values to indicate that your system received and processed the Execution Report - Status

(35=8 & 150=I):
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e tag 39-OrdStatus
e tag 912-lLastRptRequested

e tag 584-MassStatusReqlID
12. 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
o tag 912-LastRptRequested
o 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

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

PR | oo S

Steps of the test: U icited Quote C. | for Pre-Registered Format
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8 Ruaceive and process Terminate message o | MotTested
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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 run an Unsolicited Quote Cancellations test:

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

2. Click the "START TEST" button.

o Note: DO NOT select the "START TEST" button once the test process 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.

N o v s w

Upon connection, send Retransmit Request and receive and process any resent messages
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8.
9.
10.
11.
12.

13.
14.

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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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 image below shows the Pre-Registered
format version of the test.

servew 1eat suee | Help

Steps of the test: MSGW failover from primary to backup components (Binding without Initialization)

for On-Demand Farmat
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2 | Receive and process Establishment Acknowiedgment & | Mot Tested
3 Subma a Secuence message o | P Tesbed
4 | Receive and process a Sequence message o | Mot Tested
L] Suibmil & Limit Day/FAK Ordar on & primary MSGWY connaction o | Mot Tested
| Recete and process Execuion Repor - Hew Order message on a primary MSGW connection & | Mot Tested
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8 Re-connect 10 the newly promoted primary, subevt an Estabish message - ot Tested
@ | Receie and process Establishmant Acknowiedgment & | Mot Testes
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RS wted
11 | Did your system successhully receive and process the Execution Repor(s) from the Retransmit Request? o | Mot Tested
2 | Afer B markel open, subimil a Limit DayFAK Ceder o | teot Tested
3 | O your system propery recen'e and Brocess Bhe execubon reper? & | et Tested
4 | Submit 2 Sequence message o | Mot Tested
15 | Ricehd bhd pocess & Sequénts mesios o | Mot Tested
| Submit a Terminate message o | Mot Tested
7 | Receive and process a Te sage. The selected revest to the previous primary galevay & | Mot Tested

Mew: @ rottested @ comgiste | pendng @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 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. Click the START TEST button.

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

Over a primary MSGW connection IP, submit an Establish message to bind the connection with the MSGW.

Receive and process the Establishment Acknowledgment message.

Submit a Sequence message.

o v M w

Receive and process a Sequence message.

- 123 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457672951/Establish
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227484/Establishment+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
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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 image below shows the Pre-Registered
format version of the test.

iturview | Test Suite - Hetn

Steps of the test: MSGW failover from primary to backup P I ion and B a) for
On-Demand Format
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Reeconnect 1o e nevly promoted primary, subeit 8 Negoliste message using revw ULUID o re-inisalize the
conmection

11| Receive and process a Nepotistion Response message
12 | Submit an Estabish message 1o trd the conmecscn

3 | Recene and process Establishment Acknowiedgment

Submil 2 Retramsmit Request message on newly promoled primary and receive and process any resent
MessIges

t5 | Did your sysiem recaive the E: freen the ?

18| Afer Bhe markel open submd 2 Limd Day Order

T | Did your system property receive and process B exgcution reper?
18 | Submit a Sequence message

18 | Recere and process 3 Sequence messige

20 | Submi a Terminate message

21 | Recehe and process a Te sage. The selected revert 1o the previows primary galewary.

CeEC e ¢ S C R CLCCLL .
i

Key: @ nottested @ complete | pendrg @ tsled

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 (Initialization and Binding) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Click the START TEST button.

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

3. Over a primary MSGW connection IP, submit a Negotiate message using new UUID to initialize the connection with
MSGW.
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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.

User Manual - 126 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Response
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://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://www.cmegroup.com/confluence/display/EPICSANDBOX/Retransmit+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate

AutoCert+ iLink

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 image below shows the Pre-Registered
format version of the test.

Steps of the test: MSGW failover from primary to backup components for Mass Quoting Systems

(Binding without Initialization) for On-Demand Format
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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 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.

Click the START TEST button.

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

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.
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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 on segment 99.

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 on segment 99.

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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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 image below shows the Pre-Registered
format version of the test.

Interview Test Suite - Help

Steps of the test: MSGW failover from primary to backup components for Mass Quoting Systems
(Initialization and Binding) 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 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

Contracts : [1GLEN0.1GLEVD, 1GLENO-1GLEVD - 644 ¥ |
Category P Port
Incremental Feed A 224028125 11644
Incremental Feed B 224.0.25101 11744
Snapshot MBP 22402879 19644
Snapshot MEC 224025254 20644
Instrument Replay 224028125 16644
Category Link
Templates File: templates FixBinary.xml
Configuration File: config_xmil
Description Flag Status
; Over a primary MSGW connection IP, submit a Negotiate message using new UUID to inifialize the connection Mot Tested
with MSGW w | Mol lesls
2 Receive and process a Negofiation Response message g Mot Tested
3 Submit an Establish message to bind connection with MSGW g Mot Tested
4 Receive and process Establish t Ackn g Mot Tested
5 Submit a Sequence message g Mot Tested
-] Receive and process a Sequence message g Mot Tested
- Submit a fwo-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument group. each Mot Tested
! having a guantity greater than 5 on segment 99 v ° =
5 Receive and process Mass (uote Acknowledgment ] Mot Tested
Re-connect fo the newly promoted primary, submit a Negotiate message using new UUID fo re-initialize the
2 - & Mot Tested
connection
10 Receive and process a Megoliation Response message > Mot Tested
1 Submit an Establish message to bind the connection > Mot Tested
12 Receive and process Establishment Acknowledgment > Mot Tested
Submit a Refransmit Request meszage on newly promoted primary and receive and process any resent
13 o | Mot Tested
messages
14 Did your system successfully receive and process the Execution Report{s) from the Retransmit Requesi? > Mot Tested
- After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same Mot Tested
instrument group, each having a quantity greater than 5 on segment 99 v o &
16 Receive and process Mass Cluote Acknowledgment g Mot Tested
17 Submit a Sequence message g Mot Tested
18 Receive and process a Sequence message g Mot Tested
18 Submit a Terminate message g Mot Tested
20 Receive and process a Terminate message. The selected session will revert fo the previous primary gateway. g Mot Tested

Key: o ot tested @ complete . pending @ faled
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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 an MSGW Failover from Primary to Backup Components for Mass Quoting Systems (Initialization and Binding)
test:

1.
2.

w ® N o v &

10.
11.

12.
13.
14.
15.
16.

17.

18.
19.
20.
21.
22.

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

Click the START TEST button.

o Note: DO NOT select the START TEST button once the test process 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 on segment 99.

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 on segment 99.

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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