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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2024 CME Group Inc. All rights reserved.
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AutoCert+ MDP 3.0 with Market by Order

Getting Started

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

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

This Help system accompanies the AutoCert+ MDP 3.0 with Market by Order test suite to validate the dissemination of
individual orders and quotes at prices levels for a given instrument.

For additional information see: CMIE Market Data Platform - MDP 3.0 - Market by Order - Book Management

[::' To run and navigate AutoCert+:

Log into the automated certification tool.

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

Complete the Interview for this test suite.

Complete applicable test cases.

vk N oe

Complete the certification process from the Post Certification tab.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457605721/MDP+3.0+-+Market+by+Order+-+Book+Management
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/LoggingIn.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ MDP 3.0 with Market by Order

What's New

The list below illustrates the updates made to the AutoCert+ MDP 3.0 with Market by Order Help system.

e st o oerion
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AutoCert+ MDP 3.0 with Market by Order

Interview

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

h To complete the interview:

Answer each question and click Complete when finished.

Note: The items selected in the Interview will determine what types of instruments are tested.

Current Testing Configuration

Designated Contract CME G v
Company Name: [oA v ign ontr | roup |
— ) - - =
Tester : ACP User Application System: [ cC - Automated Trading System 1.0 N/A |
TestSuite: [ MDP3 with MBO v
Test Suite Status:
SenderComp : Select SenderComp r | m Pre-Certification Interview : @ Not Complete
Test Suite Status: O Not Tested

MDP3 with MBO Online Help

- Test Suite Test Case Post Certification

o Market by Price
(] Market by Order

o Futures

o Options

(] Interest Rate

O Energy

O Equity

@ FX

a Commaodity

(@] Yes

(@] Mo

(@] Yes

Q Mo

(@] Yes

(@] Mo
Complete
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AutoCert+ MDP 3.0 with Market by Order

Certification Tests

The AutoCert+ MDP 3.0 with Market by Order certification tests consist of the following:

o Security Definition Messages

e UDS Instrument Deletion

o Request for Quote Message for Options Instruments

e Book Management Messages

e Recovery
e ChannelReset

o Statistic Messages

e Market State Message

o Complex Book Management
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AutoCert+ MDP 3.0 with Market by Order

Security Definition Messages

The Security Definition Messages tests consist of the following:

o Security Definition Messages for Futures

e Security Definition Messages for Futures and Spreads

¢ Security Definition Messages for Options

o Security Definition Messages for Options and Spreads

Security Definition Messages for Futures

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages
for futures instruments.

Interview Tast Suite -

Steps of the test: Security Definition Messages For Futures

This test could take up 1o several minutes. Please do not dose the window during the test. Closing window/stopping test réquires 1o refun the test
from step1

Purpose
The purpose of this test is 1o verify that your agplication can properly receive and process Security Definition Messages.

Selected Contract: 1EJZ4.1EJHS 1EJZ4.1EJHE - 844 m

Category [l Port
Incremental Feed & 224025101 11644
Incremeantal Feed B 224025101 MT744
Snapshot 224025127 195944
Instrument Replay 224.0.25127 16644
Mete: Press the Start Test button 1o SIart of restart a Test. Please do nol press the Start Test m

button again if you are currently running this test.

| Description | Flag | Status

E

Confirm that your apphcation successfully received and processed the Future Security Definition Message | o | Not Tested

Key: @ not tested @ complete | pending @ taled

D’ To run the Security Definition Messages for Futures test:

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

3. Enter the following tag values from the Security Definition (35=d) message for a futures instrument that your applic-
ation received:

e tag 1145-EventTime, when tag 865-EventType=5 (Activation)
Note: in YYYYMMDD hhmm format

o tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)
Note: in YYYYMMDD hhmm format

e tag 1151-SecurityGroup

e tag 1300-MarketSegmentID
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Security+Definition

AutoCert+ MDP 3.0 with Market by Order

Description | Flag | status

Confirm that your application successfully received and processed the Future Security Definition Message
Activation Date and Time : | |

Expiration Date and Time :

| |
1 SecurityGroup : | | - Pending
MarketSegmentiD - | |
| Submit |
Click Submit.

Security Definition Messages for Futures and Spreads

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages
for futures and futures spread instruments.

Interview Test Suite -

Steps of the test: Security Definition Messages For Futures and Spreads

This test could take up to several minutes. Please do not close the window during the test Clasing window/stopping test requines fo refun the best
from step1

Purpose

Thie purpose of this test is to verify thal your application can peoperly receive and proosss Security Definition Messages

Selected Contract : 1EJZ4 1EJHE 1EJZ4-1EJHS - 844 m

Category P Port
Incremental Feed 4, 224025101 11644
Incremental Feed B 224025101 1MT44
Snapshot 224.0.25.127 19944
Instrument Replay 224.0.25127 16644

Heote: Press the Start Test button to start or restart a Test. Please do not press the Stan Test m

button again if you are currently running this fest.
| Description | Flag I Status

1

Confirm that your application successfully received and processed the Future Security Definition Message o [ Not Tested

2

Confirm that your application successfully received and processed the Spread Security Definition Message o [ Mot Tested

Key: @ not tested @ complete | pending @ faded

D" To run the Security Definition Messages for Futures and Spreads test:

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

Enter the following tag values from the Security Definition (35=d) message for a futures instrument that your applic-
ation received:

e tag 1145-EventTime, when tag 865-EventType=5 (Activation)
Note: in YYYYMMDD hhmm format

e tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)
Note: in YYYYMMDD hhmm format
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AutoCert+ MDP 3.0 with Market by Order

e tag 1151-SecurityGroup

e tag 1300-MarketSegmentID

Description

Img | Status.

Confirm that your application successfully received and processed the Future Security Definition Message
Activation Date and Time : | |
Expiration Date and Time : | |
SecurityGroup : | |
MarketSegmentiD : | |

Click Submit.

4 | Pending

4. Enter the following tag values from the Security Definition (35=d) message for a futures spread instrument that your
application received:

tag 1145-EventTime, when tag 865-EventType=5 (Activation)

Note: in YYYYMMDD hhmm format

tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)
Note: in YYYYMMDD hhmm format

tag 1151-SecurityGroup

tag 1300-MarketSegmentID

Confirm that your application successfully received and processed the Spread Security Definition Message
Instrument: 1EJZ4-1EJHS IsinCode: 398571

Activation Date and Time ; | |
Expiration Date and Time © | |
|
|

SecurityGroup : |
MarketSegmentiD : |

Click Submit.

Security Definition Messages for Options

4 | Pendng

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages

for options instruments.
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Interview Test Suite -

Steps of the test: Security Definition Messages For Options

AutoCert+ MDP 3.0 with Market by Order

This test could take up to several minuies. Please do not dose the window during the test Closing windowsiopping fest requines 1o rerun the test

from steg

Purpose

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

Selected Contract: 0GEZ4 CI737 0GEZ4 POTIT,UD:95: ST 0800952585 - 801 m

Category
Incremental Feed A
Incremental Feed B

Snapshot
Instrumeni Replay

P
224.0.25.1M
22402510
224025127
224025127

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test

butten again if you are currently running this test

Port
TEM
nTm
19901
16801

START TEST

Dascription

Fiag

Status

REFRESH

b’ To run the Security Definition Messages for Options test:

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

2. Click START TEST.

Confirm that your application successfully received and processed the Options Security Defintion Message

-

Hey: o not tested i complete

Not Tested

pending i faded

3. Enter the following tag values from the Security Definition (35=d) message for an options instrument that your applic-

ation received:

e tag 1145-EventTime, when tag 865-EventType=5 (Activation)

Note: in YYYYMMDD hhmm format

o tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)

Note: in YYYYMMDD hhmm format
e tag 1151-SecurityGroup
e tag 1300-MarketSegmentID

Description

Flag Status

Activation Date and Time :

Expiration Date and Time :
SecurityGroup ;
MarketSegmentiD
StrikePrice :

Click Submit.

Canfirm that vour appbcation successfully received and processed the Options Security Dafinition Message

o Pending
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AutoCert+ MDP 3.0 with Market by Order

Security Definition Messages for Options and Spreads

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages
for options and options spread contracts.

Interview Test Suite -

Steps of the test: Security Definition Messages For Options and Spreads

This test could take up to several minutes. Please do not close the window during the test. Clesing window/Hopping test requires to rerun the test
from stepd.

Purpose
The purpese of this test is o verity that your application can properly recelve and process Security Definition Messages.

Selected Contract: OGEZs C9737,0GEZ4 P9737,UD:98: ST 0g0esszses. eo1 [N

Category 1 Port
Incremental Feed A 224025101 1&0
Incremental Feed B 22402510 170
Snapshot 224025127 19901
Instrument Replay 224025127 16801
Mote: Press the Start Test bution to start or restart a Test. Please do not press the Starn Test m

button again if you are currently running this test

Description Flag Status

1 | Confirm that your application successfully received and processed the Options Security Definition Message o Mot Tested

| 2 | Confirm that your application successfully received and processed the Spread Security Definition Message | o

Not Tested

Key: @ not fested @ complete | pending @ taled

D’ To run the Security Definition Messages for Options and Spreads test:

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

3. Enter the following tag values from the Security Definition (35=d) message for an options instrument that your applic-
ation received:

e tag 1145-EventTime, when tag 865-EventType=5 (Activation)
Note: in YYYYMMDD hhmm format

e tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)
Note: in YYYYMMDD hhmm format

e tag 1151-SecurityGroup

o tag 1300-MarketSegmentID

e tag 202-StrikePrice
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AutoCert+ MDP 3.0 with Market by Order

Description Flag Status

Confirm that your application suctessfully recaived and processed the Options Security Definition
Message

Activation Date and Time : |

Expiration Date and Time : |
1 SecurityGroup | |

MarketSegmentlD - I
StrikePrice : |

Click Submit.

& Pending

4. Enter the following tag values from the Security Definition (35=d) message for an options spread instrument that your
application received:

e tag 1145-EventTime, when tag 865-EventType=5 (Activation)
Note: in YYYYMMDD hhmm format

e tag 1145-EventTime, when tag 865-EventType=7 (Last eligible trade date)
Note: in YYYYMMDD hhmm format

e tag 1151-SecurityGroup

e tag 1300-MarketSegmentID

Confirm that your application successfully received and processed the Spread Security Definition Message.
Date/Time format should be entered as: YYYYMMDD hhmm

Instrument UD:F5: GM 0814993276 SecuritylD; 993276
Activation Date and Time © | |

2 | Expiration Date and Time : | |
SecurityGroup | [ ]
|

o Pending

MarketSegmentiD : |

Click Submit.
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AutoCert+ MDP 3.0 with Market by Order

UDS Instrument Deletion

This test verifies that your application can receive and process Security Definition (tag 35-MsgType=d) messages signaling
the modification and deletion of UDS instruments.

Interview Test Suite -

Steps of the test: UDS Instrument Deletion

This test could takbe up 10 several minuies. Flesss do not doss the window during the test Closing windowstopping tesl requines 10 rerun the lest
from step1

Purpose

The purpose of this test is to werify that your spplication can recsive and process Secutity Definition messages signaling the modification and
delation of UDS Instrumants

Category P Port
Incremental Feed & 224025101 Nes0
ncremental Feed B 224.0.25.101 170
Snapshot 224025127 18550
Instrument Replay 224025127 16650
Hate: Press the Start Test button to start or restart a Test. Please do not press the Stant Test START TEST
Butien sgain if you are currently running this test

| Description IFM | Satus

| 1 | Receive and process the Security Definition Delete message. | - | Not Tested

Key: & not tested @ complete & pending i faded

D’ To run the UDS Instrument Deletion test:

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

3. Receive and process the Security Definition - Delete [35=d, tag 980-SecurityUpdateAction=D (Delete)] message.
Enter the following tag values:
e tag 1151-SecurityGroup
e tag 1145-EventTime, when tag 865-EventType=5 (Activation)
Note: in YYYYMMDD hhmm format

| Description Flag Satus

Receive and process the Secunty Definition Delete message. DateTime foemat should be entered as:
YYMUDD hhvmm

Instrumant LD:BS: VT 0811992698 SecuritD: 992698
1 SecurityGroup ; & | Fending
Activation Date and Time : |

Click Submit.

- 14 - User Manual


http://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Security+Definition

AutoCert+ MDP 3.0 with Market by Order

Request for Quote Message for Options Instruments

This test verifies that your application can properly receive and process a Request for Quote (RFQ) (tag 35-MsgType=R)

message for Options instruments.

wiervew  testsone [

Steps of the test: Request For Quote Mezsage for Options Instruments

This bewl could Rakoe uUp 10 Sieral mnules, PRoass 00 n2 cloas the window dunng Bus st Cloaing windsw/looping 181 fequines b nevun the bist from step

Purpose

Tha Purpose of this test B b verify thel yeur sgelcaton can propery receive and prodess RFQ for cplicns nstraments.

Selected Contract: 1GEML 1GEUL 1GEMLIGEM - 844 m

Category P Port
Incredmental Fesd A 240235101 iad
Incremental Feed B 24075101 nrad

Snaps hat 224025127 19944

Instrurnent Replay 224025127 16644

Hete: Preas thi S Tost BUTtsn 16 $141 &7 restart 3 Tost Ploase 8o Rt press thi Stan Test START TEST

Buiton again if you are currently nanming this besl.

[ mencription [ Fsg [ sumus

| 1 | Confirm that your application succasshully recaived and processed RFQ massage [ o | Mot Tested

Ky @ nol tested @ complete o pending i@ taled

b’ To run the Request for Quote Message for Options Instruments test:

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

2. Click START TEST.

3. Confirm that your application successfully received and processed an RFQ message.

Enter the tag 38-OrderQty value from the RFQ message.

Description Flag Status
Confinm that your apphcation successfully received and processed RFQ message
1 | Orderaty: | o | Pending
Click Submit.
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AutoCert+ MDP 3.0 with Market by Order

Book Management Messages

Book Management Messages tests include the following:

* Book Management Messages for MBP (Outright Only)

» Consolidated Book Management Messages for MBP (Implied)

e Book Management Messages for MBO

¢ Book Management Messages for Implied MBO

Book Management Messages for MBO (Outright Only)

This test verifies that your application can properly receive and process book management information sent in Market Data
Incremental Refresh (tag 35-MsgType=X) messages for outright markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Click START TEST.

Interview Test Suite -

Steps of the test: Book Management Messages for Market by Price

This test could take up to several minutes. Plesse do not close the windowy during the test Closing windowistopping test reguires to rerun the test from stepd .

Purpose

The purposze of this test is to verify that your application can properly receive and process book management information for non implied markets.

Selected Contract: 3AR0UG C11000,1 28008 P12000UD:DF: GN 0920980053 - 709 [ LIH S

Selected Second Contract: 2AA0U6 C12000,1 24008 P1:3500,U0:DF: GN 0920960052 - 703 FTGTE 0

Category IP Port
Incremental Feed A 239.43100.26 15709
Incremental Feed B 239.43100.268 16709
Snapshot MBP 10.11.137.220 20030
Snapshot MBO
Instrurment Replay 10.11.138.230
Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test w

button again if you are currently running this test.

E} To run the Consolidated Book Management Messages (Outright Only) test:
1. Confirm that the books are empty for the selected instruments.
Click Yes or No.
2. Receive a set of orders for the first instrument.
3. Receive cancellations for orders.

4. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the first instrument.
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Corfirrn quarsies and prices on '™ bookl for ™ firs? Irsrurmens (non rpilled)

EurPrice EurGuantty BeliPrice E=nlusantty

ke |[e ] [es |2 |

, | b= [E | [es |2 .

e |[e | fos |2

£e IE | fes 15

X [E | CT: |2

=

Click Submit.

5. Receive a set of orders for the second instrument.
6. Receive cancellations for orders.

7. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the second instrument.

Confirm quantities and prices on the book for the second instrument (non impled).

Instrument: 0GEHS IsinCode: 998480
BuyPrice BuyQuantity SellPrice SellQuantity
0.0 | [0 | 0.0 |[o
00 J[o | oo o
0.0 1[0 | 0.0 [0
0.0 o | 0.0 |[o

7 0.0 1o I 0.0 1o & | Pending
Click Submit.

Consolidated Book Management Messages for MDP (Implied)

This test verifies that your application can properly receive and process book management information Market Data
Incremental Refresh (tag 35-MsgType=X) messages for implied markets.
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AutoCert+ MDP 3.0 with Market by Order

intorview | Tost Sulte -

Steps of the test: Consolidated Book Management Messages (implied)

This heat could tke up o saveral Minues. Pieass 00 Not CI058 e Winoow ouring e teet Cloeing Window'siopping et requines 10 rerun e et from sep

Purposs
The purpose of Tils 1St Ie 10 VErT Tt jour Bpplicaon S0 PROpErly MEcsle 3N Process DOCK MAN3GEment IMOMTaton 157 Implled marses

Selected Contract: SEBZE SEBHS SEEZI-SEBHS - 562 m
Salected Second Contract : BEJZ4BEIHS BEIZI-EEIHE - 562 m

Category ® Port

Incremental Fesd A 24025 662

ncreental Feso B 220251 e

Srapenct 224025127 19962

Irtrument Reoiay 22028127 1EEE2
Mote: Prass the Start Test button to start or restart a Test. Pleass 00 not press the Start Test m

Iputton again IT you are curmnty running this test.

| 1 |mmusm:¢m | & I ot Teewd
2 Riecele 3 5l O Oroers for one of T selecied INStrument. a9 Mot Tested
3 Rpceive canceliations 1or oroens. & ok Tesed
| 4 | Confinm guaniBies and prices on e Dook Tor one of e seiecied Instrument (Including Impilied DooK), | ] I Mot Tested
5 Recele 3 set of onders one of ;e slecied nstrument & Mot Tested
& Recele cancellations 1OF 0r0ens & ot Tegted
| 7 Confinm guantities and prices on e DOOK one of e selacssd instrumeant (Including Impilied book) | > I Nt Tesed

Wey: @ not tested i coenplete pending i taded

!'} To run the Book Management Messages (Implied) test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Confirm that the books are empty.
Click Yes or No.
4. Receive a set of orders for one of the selected instruments.
5. Receive cancellations for orders.

6. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument
(including implied book).
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AutoCert+ MDP 3.0 with Market by Order

BurPrice Euptuanizly beliFrios LeikGianzy
pe |[e | [es |2 |
pe |l | [es |2 |
e b | ek I
pe |le | e | ]
¢ | Ee |[e | [os | |
pe | | les | |
pe | | les | ]
E | | ke lE |
pe IE | les | |
pe |le | les | |

Click Submit.

7. Receive a set of orders for the selected instrument.

8. Receive cancellations for orders.

SRrdiren QUBTTTES 80d DNCES 0N THE DOOK 1or 0N OF THE SSIE0I0D MU (INCRING DD DOOK
FaTume SERTL mnCoge $31555

9. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument

(including implied book).

Confirm quantities and prices on the book one of the selected instrument (including implied book).

Instrument: 6EJZ4 IsinCode: 998536
BuyPrice BuyQuantity SellPrice SellQuantity

0.0 [[o ] 00 [0 |

. (0.0 [0 | [0.0 [0 |

@ g ] o o )

0.0 [0 | [0.0 [0 |

o0 |[o | oo Jlo ]

| Submit |

Click Submit.

Book Management Messages for MBO

& Pending

This test verifies that your application can properly receive and process market by order book management information.

b To run the Book Management Messages for Market by Order test:

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Click START TEST.
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AutoCert+ MDP 3.0 with Market by Order
Steps of the test: Book Management Messages for Market by Order

This test could take up to several minutes, Please do not close the window during the test Closing windowistopping test reguires to rerun the test from stepd
Purpose

The purpose of this test i to verify that your application can properly receive and process book management informstion for non implied markets,

Selected Contract : 0ZCNY 0ZCNG0ZCNT-OZCNE -701  JHGI0TE 5

Category P Port
Incremental Feed A 239.431.65 18701
Incremental Feed B 224.0.29126 16701
Snapshot MBP 224025126 19942
SnapshotMBO
Instrurment Replay 224025126 16942
Hote: Press the Start Test button to start or restart a Test, Please do not press the Start Test G G

button again if you are currently running this test,

Description Flag Status
1 Confirm books are empty for selected instruments. o | MotTested
2 Receive a set of arders for the firstinstrument. o | Mot Tested
3 Receive cancellations for orders. W | MotTested
4 Confirm guantities, prices and priarities on the hook for one of the selected instruments. o | MotTested

Key: | not tested @ complete pending @ failed

3. Confirm that the books are empty for the selected instruments.
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Steps of the test; Book Management Messages for Market by Order

This Ertoonid e wpDsew @imiies. Please 0o wotcioee te window derieg the 20502 g windowzoppleg B2t requines 0orern e B tom sepl.

PUrpa S
The parpose of ti i Btk 10 e b Htyon r 3pplication o3 prope riy recs Le 3ud proce££ book Mmakageme it o maton Br i mplkd markst .

Selected Contract @ OECNT IEC NGOG NTEC NG - TO1

Categor: IP Part
Inzremental Feed A 230431 65 15701
Inczremertal Feed B 2240 29 126 16701
Snapshot MBP 224.0.25 126 19942
Snapshot MBO
Instrument Feplay 224025 126 16942
Mot Prann the Start Tertbutton to start or rertart 3 Teat Aeans do notpress the Start Tert button again START TEST
1T wou ars surmenty anning i tert
Caneripton Aag Statun
1 Confimm books are empty for selected instruments. . Complete
2 Receive 3 sat of orders for the first instrument . . Complete
3 Receive cancellations for orders. . Complete
Confimm quarntities, prices and prionties on the book for one of the selected instruments.
Instrument: OZCHNY Securty 10: 997060
By Price By Luaritity Sell Price Sell Quartity
po 12 | po 12 |
po 12 | po 12 |
po |2 | po 12 |
po 12 | po 12 |
bl opo | | po | | @ | FPending
po 12 | po 12 |
po 12 | po 12 |
po | | po 12 |
po 12 | po 12 |
po 12 | po 12 |
Key: & not tested @ complete o pending @ failed

Click Yes or No.

4. Receive cancellations for orders.

5. Confirm quantities and prices in the proper book priority for one of the selected instruments.
Click Submit.

6. Receive additional book updates.

7. Confirm quantities and prices in the proper book priority for one of the selected instruments

Click Submit.
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Implied Book Management Messages for MBO

This test verifies that your application can properly receive and process book management information Market Data
Incremental Refresh (tag 35-MsgType=X) messages for implied markets for MBO.

[:} To run the Implied Book Management Messages for MBO test:

1.
2.
3.

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

Confirm that the books are empty.

Click Yes or No.

Receive a set of orders for one of the selected instruments.

Confirm quantities and prices in the proper book priority for one of the selected instruments.

Confirm the implied quantities and prices on the book for the same instrument.
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ChannelReset

Channel Reset topics include:
¢ Channel Reset MBP
¢ Channell Reset MBO

Channel Reset for MBP

This test verifies that your application can properly receive and process Channel Reset [Market Data Incremental Refresh
(tag 35-MsgType=X)] messages.

Interview Test Suite -

Steps of the test: Channel Reset

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 your application can properly receive and process channel rezet messages.

Please assign a SenderComplD and make sure a valid contract is selected to start certifying a test.

Description Flag Status
1 Confirm books are empty for the selected instruments. & Mot Tested
2 Receive market data for a set of orders. o | MotTested
3 Confirm quantities and prices on the book for the selected instrument. & Mot Tested
4 Receive Channel Reset message. o | MotTested
5 Receive resent book. o | MotTested
3 Confirm quantities and prices for book and statistic messages for the selected instrument. & Mot Tested

Key: not tested @ complete pending @ failed

D’ To run the Channel Reset test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Confirm that the books are empty.
Click Yes or No.
4. Receive market data for a set of orders.

5. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument.
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Confirm guantities and prices on the book for the selected instrumeant.

Instrument: 0EJU4 IsinCode: 998560
BuyPrice BuyQuantity SellPrice SellQuantity
0.0 L | |00 1|0
0.0 0 0.0 0

3 - I\ ! . - ! 4 Pending

0.0 |[o 0.0 |lo
0.0 |[o | (0.0 Ijo
X — T —

6. Receive a Channel Reset [tag 35-MsgType=X, 269-MDEntryType=J (Empty Book)] message
7. Receive resent book and statistics messages.

8. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) from the book for the selected instrument.

Confirm quantities and prices for book and stalistic messages for the selected instrument.

Instrument 0EJU4 IsinCode: 998560
BuyPrice BuyQuantity SellPrice SeliCQuantity
[00 |[o | o0 |[o
[0 [0 | 0.0 |[o

[ L I & Pending

[0 1[0 | [0.0 o
ICI.IJ | |IJ | 0.0 0
I
0.0 |[o | 0.0 o

Channel Reset for MBO

This test verifies that your Market by Order application can properly receive and process Channel Reset [Market Data
Incremental Refresh (tag 35-MsgType=X)] messages.
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Steps of the test: Channel Reset for Market by Order

AutoCert+ MDP 3.0 with Market by Order

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

Purpose

The Purpose of this test is to werify that vour applicstion can properly receive and process channel reset messages.

Selected Contract: 0ZCN70ZCNS0ZCNT-OZCNG - 701 FAJTE S

Category 1P Port
Incremental Feed A 239.43.1.69 18701
Incremental Feed B 224029126 16701
Snapshot MBP 224025126 19942
Snapshot MBO
Instrument Replay 224025126 16942
Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test w
button again if you are currently running this test,
Description Flag Status
1 Caonfirm hooks are empty far the selected instruments. o | MotTested
2 Receive market data for a set of orders. & | Mot Tested
] Confirm guantities and prices on the hook for the selected instrument. & | MotTested
4 Receive Channel Reset message. o | MotTested
B3 Receive resent book. W | Mot Tested
5] Confirm guantities and prices for book and statistic messages far the selected instrument. o | MotTested

Rl

[:} To run the Channel Reset for Market by Order test:

Click START TEST.
Confirm that the books are empty.

Click Yes or No.

4. Receive market data for a set of orders.

Keyw: . not tested @ complete

pending @ failed

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

Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument.

= B

=

SellCuantity

Confirm guaniities and prices on the book for the selecled instrument.
Instrument: DEJU4 IsinCode: 398560

BuyPrice BuyQuantity SellPrice

0.0 0 0.0

0.0 0 0.0

0.0 0 0.0

0.0 0 0.0

0.0 |[o 0.0

Pending
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6. Receive a Channel Reset [tag 35-MsgType=X, 269-MDEntryType=J (Empty Book)] message
7. Receive resent book and statistics messages.

8. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) from the book for the selected instrument.

Confirm quantities and prices for book and statistic messages for the selected instrument.

Instrument 0EJU4 IsinCode: 998560
BuyPrice BuyQuantity SellPrice SellQuantity
[o.0 [0 0.0 o

[ 100 e | e e & Pending

o Il I o0 |l
00 |[o 0.0 |0
o0 IE ] (0 |l
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Recovery

Recovery tests include the following:

* Recovery (Outright Only)

» Consolidated Recovery (Implied)

o Recovery for Market by Order

o Implied Recovery for Market by Order

Recovery (Outright Only)

This test verifies that your application can perform a recovery test for outright books.
Steps of the test: Recovery Test for Market by Price

Thiz test could take up to several minutes. Pleaze do nat close the window during the test Closing window istopping test requires to rerun the test from stept.

Purpose

The purpose of this test is to werify that your application can perform a recovery test for non-implied books. For example, if & uzer does not receive all
messages from the system during a trading session, it will be necessary to perform recovery to update the books.

Selected Contract : 0ZCN7 0ZCNSDICNT-OICNS-T01 LTRSS

Category IP Port
Incramental Feed & 23943165 15701
Incremental Feed B 224029126 16701
Snapshot MBP 224025126 18942
Snapshot MBO
Instrument Replay 224025126 16942
Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test
button again if you are currenthy running this test.
Description Flag Status
1 Confirm hooks are empty for selected instruments. o | MotTested
2 Receive market data for a set of orders and cancels far the instrument. o | MotTested
3 Miss market data for 5 set of arders and cancels. o | MotTested
4 Receive market data for a set of orders and cancels far the recovery instrument. o | MotTested
5 Confirm gquantities and prices on the baok far the selected instrument (nan implied). o | MotTested
B Miss security definition message for the recovery instrument. o | MotTested
7 Receive market data for a set of orders for the recovery instrumeant. o | MotTested
] Caonfitrn quantities and prices on the hook far the recovery instrument (non implied). o | MotTested
Key: . not tested @ complete pending @ failed
| ornoatt |

[:} To run the Recovery (Outright Only) test:
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1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Confirm that the books are empty.
Click Yes or No.
4. Receive market data for a set of orders and cancels for the instrument.
5. Miss market data for a set of orders and cancels.
6. Receive market data for a set of orders and cancels for the recovery instrument.
7. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument.
Description Flag Status
1 Confirm books are empty for selected instruments. . Caomplete
2 Receive market data for a set of orders and cancels for the instrument. . Complete
3 Miss market data for a set of orders and cancels. . Complete
4 Receive market data for a set of orders and cancels for the recovery instrurment. . Complete
Confirm guantities and prices on the book far the selected instrument (non implied).
Instrument: 0ZCNY SecuritylD: 997060
BuyPrice BuyCuantity SellPrice SellQuantity
lo.o |E | oo |E |
0.0 ] 0.0 ]
s || I | I I | L | Pending
oo | | oo | |
[0.0 |E | 0.0 |E |
[0.0 |E | 0.0 |E |
g Miss security definition message for the recovery instrument. o || MotTested
7 Receive market data for a set of orders for the recovery instrurment. W || MotTested
g Confirm guantities and prices on the book for the recovery instrument (non implied;. o || Mot Tested

Key: not tested @ complete pending @ failed

10.

Click Submit.

Miss a Security Definition (tag 35-MsgType=d) message for the recovery instrument.

Receive market data for a set of orders for the recovery instrument.

Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the recovery instrument.
Click Submit.

Consolidated Recovery (Implied)

This test verifies that your application can perform a recovery test for implied books.
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Irvl rvhirs Teal Suits - Padl Cartlcaiman
Steps of the test: Recovery Test (implied)

This test could tate wp b several mnutes. Piease do not close the window during e best Cloaing windowisiopping fest reguires to rerun e test from step1

Purpose

Thi purpdss oF this Best i 10 werity Bal your sppboahion San perfom & recivary Nl fof impled books. For exbmpls, if § USSr does nad reces:s ol
measagen from ihe syaiem durng & redng ssasion, & will e necessary 1o parioem recovery b update the boois

Selected Contract: 1GEMA, 1GEUS IGEMA1GEDS - 64a TN

Categary L3 Port
Incrémentl Feed A 224025101 11644
Incremental Feed B 224025104 11744
Snapshal 224.0.28127 15844
Inatriaiment Replay 224025127 16644
Hate: Press the Start Test bation o start or restart a Test. Please do not press the Start Test

button sgain i youw sre currently runnimg this test.

| Description [ Fag | stams

| 1 | Confilrn books ané emgly ol S-elecbed instruments. | & | Na Tested
| 2 | Recedme marel dala for 3 9ei of crders and cancels for e insiumend | o Mot Tested
| 3 | Miss market data for a sel of orders and cancels. | o Mot Tested
[TI Recehe mariet dala for 3 sl of orders and cancels for e oy insinament [ & | MotTested
[TI ‘Confirm quantities and prices on Bhe book for the seleced instrument (including implied book) [ & | Mot Tested
[TI Wigs secunty definiticn message for the recowery instrurment [ o Mot Tested
[TI Receive markel dala for a sel of ceders for the recovery instrumsent. [ ] Mot Tested
[TI Confirm quantities and prices on Bhe book for the recovery instrument (ncluding implied boak) [ & Mol Tested

Koy @ mct tetted @ oomglete o pending @ ieded
REFRE 5H
'5' To run the Recovery (Implied) test:

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

2. Click START TEST.

w

Confirm that the books are empty.

Click Yes or No.

Receive market data for a set of orders and cancels for the instrument.
Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the recovery instrument.

N o v &

Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the selected instrument.
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BuyPrice

[0.0

BuyQuantity

[@

|

IE

|

Click Submit.

Confirm quantities and prices on the book for the seledted instrument (including implied book).
Instrument 0EJUM IsinCode; 998560

SellPrice SellQuantity
[0.0 [0
[0.0 JIC
(0.0 |0
(0.0 ||o
[0.0 |0

8. Miss Security Definition message for the recovery instrument.

9. Receive market data for a set of orders for the recovery instrument.

Pending

10. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book for the recovery instrument.

Confirm quantities and prices on the book for the recovery instrument (including implied book).

SellPrice SellQuantity
0.0 0
0.0 [jo
0.0 o
0.0 |[o
0.0 |[o

Instrument: 0EJU4 I5inCode: 998560
BuyPrice BuyQuantity
0.0 0
0.0 0
0.0 [0
0.0 |[o
0.0 |[o
Click Submit.

Recovery for Market by Order

Pending

This test verifies that your application can perform a Market by Order recovery for futures and/or options instruments. For
example, if a user does not receive all messages from the system during a trading session, it will be necessary to perform a
recovery to update the books.
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Interview Test Suite -

Steps of the test: Recovery Test for Market by Order

This test could take up to several minutes. Plesse do not close the window during the test Closing windowfstopping test requires to rerun the test from stept.

Purpose

The purpose of this test is to verify that your application can perform a recovery test for non-implied books. For example, if & user does not receive all
meszages from the system during a trading session, it will be necessary to perform recovery to update the books .

Selected Contract : 0GLBZE OGLBFY OGLBZE-0GLBEFT - 534

Category IP Port
Incremental Feed A 224.0.28.124 11654
Incremental Feed B 224025101 11754

Snapshot MBP 224028122 19654
Snapshot MBO 224025254 20654
Instrument Replay 224028124 16654

Hote: 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.

[::’ To run the Recovery for Market by Order test:

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

2. Click START TEST.

Selected Contract : 0GLBZE 0GLBFY DGLBIE-0GLEFT - 654

Category 1P Port
Incremental Feed A 224.0.28.124 11654
Incremental Feed B 224.0.25.101 11754

Shapshot MBP 224028122 19654
Shapshot MBO 224.0.25.254 20654
Instrument Replay 224028124 16654

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test

button again if you are currenthy running this test. pe———

Description Flag Status
1 Confirm books are empty for selected instruments. o || Mot Tested
2 Feceive market data for a set of orders and cancels for the instrument. o | Mot Tested
3 Miss market data for a set of orders and cancels. o | Mot Tested
4 Receive market data for a set of orders and cancels for the selected instrument. o | MaotTested
= Confirm quantities, prices and order priotity on the book for the gelected instruments. o | Mot Tested
g Miss security definition message for the recovery instrument. o | MotTested
7 Receive market data far a set of orders for the recavery instrument, o | MotTested
g Confirm quantities, prices and order priority on the book for the recovery instrument. o | MotTested

Key: | not tested @ complete pending i@ failed
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3. Confirm that the books are empty.
Click Yes or No.
4. Receive market data for a set of orders and cancels for the instrument.

5. Miss market data for a set of orders and cancels.

Description Flag Status
1 Caonfirm books are empty far selected instruments. . Camplete
2 Receive market data for a set of arders and cancels for the instrument. . Complete
3 Miss market data for a set of orders and cancels. . Complete
4 Receive market data for a set of orders and cancels for the selected instrument. . Complete
Canfirm gquantities, prices and order priority on the book for the selected instruments.
Instrument: 0GLEZE SecuritylD: 9898170
BuyPrice BuyQuantity SellPrice SellQuantity
[o.o Il2 | 0.0 | |
0.0 ] 0.0 0
o |1 | | | | 2 | Pending
[o.o Il2 | 0.0 | |
oo Lo | 0.0 | |
[o.o Il2 | 0.0 | |
& Miss security definition message far the recovery instrument. o | MotTested
F Receive market data for a set of orders for the recovery instrurment. o | MotTested
g Confirm gquantities, prices and order priority on the book for the recovery instrument. o | MotTested
6. Recover the book for one of the selected instruments.
7. Confirm quantities and prices in the proper book priority for one of the selected instruments.
8. Miss a Security Definition (tag 35-MsgType=d) message for the recovery instrument.
9. Recover the missed instrument and receive market data consisting of a set of orders for the missed instrument.

10. Confirm quantities and prices in the proper book priority for the recovered instrument.

Click Submit.

Implied Recovery for Market by Order

This test verifies that your application can perform a recovery test for implied books for Market by Order.

[:} To run the Implied Recovery for Market by Order test:

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

2. Click START TEST.
3. Confirm that the books are empty.
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Click Yes or No.

Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the recovery instrument.
Confirm implied quantities and prices on the book for the selected instrument.

Click Submit.
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Statistic Messages

This test verifies that your application can properly process statistics received in Market Data Incremental Refresh (tag 35-

MsgType=X) messages.
S |

Steps of the test: Statistic Messages

This test could take up lo several minutes. Please do nol dose the window dunng the test Closing windowistopping test requires to rerun the test from
slepl

Purpose
This purpess of this 1831 is 1o verily that vour applicalion can properly reckive and process s1alisiic messages.

Please assign a SenderComplD and make sure a valid contract is selected to start certifying a test.

Description [mog | staws
1 A trade was sent. Please valdate the following values. & | Mot Tested
2 A trade cancel was sent. Please validate the following values. & | Not Tested
3 Electronic valume statistics were sent. Please validate the following values. & | Mot Tested
4 A trading session high price was sent. Please validate the following values. & | Mot Tested
5 A session low offer was sent. Please valsdate the following values. & Mot Tested
[ A theeshold limits were sent. Please validate the following values a4 Mat Tested
7 A zettlement prce was sent. Please valdate the followang values. & Mat Tested

Key: & not tested @ complete pending i faled

b To run the Statistic Messages test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Enter the trade statistics that your application received.

e tag 270-MDEntryPx

e tag 271-MDEntrySize

Description Flag Status

A trade was sent. Please vakdate the fellowing values,
Instrument: 1EJHS sinCode: 998541

1 | MDEntryPx: | | o | Pendng
MDEntrySize : |

Click Submit.

4. Enter the trade cancel statistics that your application received:
e tag 270-MDEntryPx
e tag 271-MDEntrySize
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A trade cancel was sent. Please validate the following values.
Instrument: 1EJZ4 lsinCode: 998531

2 | MOEntyPx: | | & | Pending
MDEntrySize : | |

Click Submit.

5. Enter the tag 271-MDEntrySize value from the Electronic Volume statistics that your application received.

Electronic volume stlatistics were sent. Please validate the following valies.
Instrument: 1E1Z4 isinCode; 938531

: MDEntrySize : & | Pending
Click Submit.

6. Enter the trading session high price (tag 270-MDEntryPx, when tag 269-MDEntry=7) that your application received.

A trading session high price was sent. Please validate the following values.
Instrument: 1EJHS IsinCode: 558541

MDEntryPx : | =
[t

Pending

Click Submit.

7. Enter the trading session low price (tag 270-MDEntryPx, when tag 269-MDEntry=8) that your application received.

A session low offer was sent. Please validate the following values.
Instrument. 1EJHS IsinCode: 998541

5 | MDEntryPx - o | Pending
Click Submit.
8. Enter the following tag values from the statistic message that your application received
e tag 1149-HighLimitPrice
o tag 1148-LowLimitPrice
Athreshold limits were sent Please validate the following values.
Instrument 1ESZ4 SecuritydD: 998121
6 HighLimitPrice : | o | Pending
LowLimitPrice : | _
Click Submit.

9. Enter the following tag values for the settlement price that your application received.
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e tag 270-MDEntryPx
o tag 731-SettlPriceType (choose one option below)
o Final Actual Settlement at Trading Tick
o Final Theoretical Settlement at Trading Tick
e Preliminary Actual Settlement at Trading Tick
e Preliminary Theoretical Settlement at Clearing Tick

e Preliminary Theoretical Settlement at Trading Tick

A seftlement price was sent. Please validate the following values.
Instrument: 0GLBKS SecuritylD: 998350

7 | MDEntryPx: | |

7 Pending

Settle Price Type : | Final Actual Settlement at Trading Tick H

ELa Final Actual Settlement at Trading Tick
Final Theoretical Settlement at Trading Tick
Key: . not tested @ complete pending @ failed
Preliminary Actual Settlernent at Trading Tick

Preliminary Theoretical Settlernant at Clearing Tick

Preliminary Theoretical Settlement at Trading Tick

Click Submit.
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Market State Message

This test verifies that your application can properly receive and process market state information sent in Market Data
Security Status (tag 35-MsgType=f) messages throughout a trading session.

wtervew  estsure [

Steps of the test: Market State Message

This best could take up 1o seversl mnutes Pesss do not clse the window duning the tesl Closing window/stopong sest requres i rens the test from step!

Purpose
The purpose of s fesd i fo werify that wour appication can properly recese and process Mariost Staie Infiormation throughout 8 trading session

Please assign & SenderComplD and make sure a valid contract is selected fo start certifying a test.

| Description Flag Hatus

IT[ Your applbcation will receie a Clear Statishes event @ | Complete
2 I The marked changed states, AuboCer+ prompls you 1o enber e current miarket Slabe of your applicasion ) Fanding
3 | The masked changed states. AutoCerl+ prompts you 1o enter e current market state of your application o | MotTested
4 [ The market changed states. Recelve new marke stales message o | Mot Tested

IT[ The marke! changed states. AutoCerl> promgls you 10 enber Tie curmend market state of your applicason. o | Mot Tested
& I The marked changed stales, Reckhve néw maros SLales message o | Mot Tested
7 | The markel changed states. AutaCerl+ prompts you 10 enter Bhe currend market stabe of your applicalion o | MoiTesied
8 ’ The market changed states. Receive new marisd stales message & | Mot Tested
] [ The make! changed states. AutoCers promgls you 1o enber Be curmend market state of your applicason. o | Mot Tested

Key: @ not lesded @ complels peandineg i falad

REFRE 5H

b’ To run the Market State Message test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Receive a Clear Statistics event (35=f, tag 1174-SecurityTradingEvent=4) message.
4. For the remaining steps of the test:
Select the current market state from the SecurityTradingStatus drop-down and click Submit:
e Implied OFF
e Pre-Open
e Trading Halt
e Close - Final
e Ready to Trade
e End of Session (Not Final Close)
e Opening (New Price Indication)
¢ No Cancel

e Implied ON
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e Auction

e Pre-Open (No Cancel)

The market changed states. AutoCen+ prompts you 1o enter the curent market state of your application.

2 | Secuity Staus : IS o | Pending
Pre-Open

m Trading Halt

|Close - Final

' " Ready to Trade | — [ [
3 The changy End of Session (Mot Final Close) [rher the nt masket state of your appiication. @ | NotTested

| Opening (Mew Price Indscation)

4 | The market change ho Cancel Message. o | Mot Tested
! Hlenplied ON | ! L
[ The market changs AHc10n nter the current market state of your application. o | Mot Tested

|Prie-Open (Mo Cancel)

OR

Receive a new Market State (35=f) message.
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Complex Book Management

This test verifies that your application can properly receive and process complex deletions [Market Data Incremental
Refresh (tag 35-MsgType=X)] such as Delete Thru and Delete From.

p— |

Steps of the test: Complex Book Management

This test could take wp to several minutes. Please do not close the window during the 1est. Clesing window/siopping fest requires 1o renun the test
from stepl

Purpose

The Purpose of this test is to verify that your application can property receive and process complex deletions such as Delete Thry and Delete
From,

Selected Contract : 1EJZ4.1EJHY 1EJZ4-1EIHE - 844 m

Category P Fort
Incremental Feed A 224.0.25.101 11844
Incremenial Feed B 224028101 1Ta4
Snapshot 224025127 19944
Instrument Replay 2240258127 18844
Mate: Press the Start Test button to start or restart 2 Test. Please do not press the Start Test prp—

button again if you are currently running this test.

| Deseription [ Flag | status
1 Confirm books are empty for selected instruments. o | Not Tested
2 Confirm guantities and prices on the book for the selected instument. o | Not Tested
3 Confirm guantities and prices on the book for the selected instrument. o | HNot Tested

Key: @ not tested i@ complele o pending i fade:

b’ To run the Complex Book Management test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click START TEST.
3. Confirm that the books are empty for the selected instrument.
Click Yes or No
4. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book.

Confirm quantities and prices on the book for the selected instrument.

Instrument: 1EJZ4 lsinCode; 998531
BuyPrice BuyQuantity SellPrice SellQuantity
0.0 || [0.0 |0 |

. 0.0 |lo 0.0 o | Bend
4 ing

0.0 ||o [0.0 |[o |

[0 |[o | [0.0 [0 |

0.0 |[o | oo Jlo |

| Submit |

User Manual - 39 -


http://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+Data+Incremental+Refresh
http://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+Data+Incremental+Refresh

AutoCert+ MDP 3.0 with Market by Order

Click Submit.
5. Enter the quantities (tag 271-MDEntrySize) and prices (tag 270-MDEntryPx) on the book.

Cenfirm quantities and prices on the book for the selected instrument,
Instrument: 1EJZ4 IsinCode: 538531
BuyPrice BuyQuantity SellPrice SellQuantity
o3 |c | [o & |
0.0 0 0.0 o
.|| | | ] I | sensng
0.0 ||o | (o0 |[o |
0.0 |0 | [o.0 o |
0.0 o | (00 |[o |
E
Click Submit.
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