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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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+ Data Insights: Settlements and Valuations

Getting Started

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

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

This user manual accompanies the AutoCert+ Data Insights: Settlements and Valuations test suite for certifying your
application. CME Group provides Streamlined Simple Binary Encoding (SBE) market data on Settlements and Valuations
channels, and certification is mandatory for customers who receive and process SBE market data.

Accessing and Navigating AutoCert+

[} To access and navigate AutoCert+:

1. Log into the automated certification tool.

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

3. To access the AutoCert+ Data Insights: Settlements and Valuations test suite, select the following settings on the
Current Testing Configuration screen.

a. Company Name: Select a company profile.

b. Market: Select "Futures & Options".

c. Purpose: Select "Streamlined".

d. Application System: Select a test system.

e. Test Suite: Select "Data Insights: Settlements and Valuations".

f. Identifier: Select an identifier and click Assign.

Current Testing Configuration
Tester:
Type: Automated Tradi slem
Company Mame: =) - Ll Brober Sy "9 Sy
Caty H ker stem
Market: Futures & Oplions - Shegory
1603:
Purpose: Streamined il
1604
Application System: w
1605:
Test Suite: Data insights: Settlements and Valuatons e
MNOTE: This test suite utilizes the NEWRELEASE environment.
Test Suite Status:
Ientifier: HSLUTX b4 Pre-Cortification Interview: @ ot Complete
Salect amy Identifier. This seleciion is necessary for the test fo function, but will not impact your resulls. Test Suite Status: [ g —

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

6. Complete the certification process from the Post Certification tab.

-4 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Streamlined+SBE+Market+Data
https://www.cmegroup.com/confluence/display/EPICSANDBOX/CME+Data+Insights+-+Settlements+and+Valuations
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ Data Insights: Settlements and Valuations

What's New

The following table shows the updates made to the AutoCert+ Data Insights: Settlements and Valuations Help system.

12 June 2024 Settlements and Valuations SBE Schema Validate Eris B and C Dataset values in MDS-
for Eris B and C tatisticsReport messages on Data Insights - Set-
tlements and Valuations channels.

26 Oct 2022 Format Website and PDF format changes only.

11 Feb 2022 Settlements and Valuations Split Statistic Messages test into 3 tests.
Cleared Volume and Open Interest
End of Day Session High/Low

15 Mar 2019 All Initial release
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AutoCert+ Data Insights: Settlements and Valuations

Interview

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

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

After completing the interview, proceed to the Test Suite.

- Test Suite Test Case Post Cerification Help

(O] CME SBE UDP Multicast
O CME Smart Stream on GCF SBE

@ Yes

O No
Futures
Options

Farwards

(@] Yes

@ No

I e e e e e
@ Yes

(@] No
I O e
(O] Yes

@] No

Globex Price (tag 270-MDEnNtryPX)
Clearing Price (tag 9732-FormattedLastPx)

@ Yes
@] No
Complete
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Test Suite

AutoCert+ Data Insights: Settlements and Valuations

Use the Test Suite tab to run the Data Insights: Settlements and Valuations Certification Tests required to certify your

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

The following tests are available based on your Interview responses.

e Statistic Messages

e (Cleared Volume and Open Interest

» End of Day Session High/Low

* Recovery via TCP for Settlements and Valuations Messages

Current Testing Configuration
Taster -
T
Company Name QA - e
ket P, - . ?
1603
Purpose -
. 1604
Appiation System -
16
Tt St Cipta Inagin. SoSamanty and Vakustorn -
NOTE Thes test suite wthizes the NEWRELEASE environment
(P— L0 Tl umasscw | Pre Comiicason btwrvierw: O Compioty
Test Suite Status: O pct Testea
E— E T -~
[EREvR—— Tests Batent Flag Statn M story Opsticnal | uecwtead By
T e o e L o o i

e Eris B and C Dataset
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AutoCert+ Data Insights: Settlements and Valuations

Statistic Messages

The Statistic Messages tests verify that your application can properly receive and process the following statistics in Market
Data Incremental Refresh (tag 35 - MsgType=X) messages.

e Cleared Volume and Open Interest statistics

e End of Day Session High/Low prices

¢ Settlement or valuation prices

D’ To run the Statistic Message test

1. Select Statistic Messages on the Test Suite tab.

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

Interiew

Test Suite - Help

Steps of the test: Statistic Messages

This test could take up to several minutes. Please do nod close the window during the test. Closing window/stopping test requires 1o rerun the fest from sbap
Purpose

Thie purpose of this hest i 1o werly that your applicasion can property process statistics receined in Markel Data Incrisnental Refresh Rag 35 - MggType=X)
in Settlement and Valuation Messages

Instrument(s): Select Instrumant(s) - Channel @

Diescriplion |Fug [ staws

1 Cleared Volume and Open Inberes! statistics wene senl. Please validate the following valwes o | Mot Tested

2 End of Day Session High/Low prices were sent. Please validate the following values o | NoiTested
3 A settlemant or valuation price was sent. Please vaBdate the following valwes o | Hot Tested

Ky not tested i complete pending il taled
(Test results will automatically refresh fof up 1o 2 minutes)

3. Select START TEST.

Selected Instrument(s): | Unlock |

Snapshot MBP NA NA
Snapshot MBO NA NA
TCP Replay
Category Link
Templates File:
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.

Category P Port
Incremental Feed A
Incremental Feed B

Test Not Running

4. Enter the following values for the Cleared Volume and Open Interest statistics that were sent and select Submit.

Cleared Wolume and Open Interest statistics were send. Please validate the following values.
Cleared Volume Gy (tag S791-Clearedvolume) : | ]
Open Interest Gy (tag S792-OpeninterestGty): . | |

[ Submit |

o Cleared Volume Quantity (tag 5791-ClearedVolume)

¢ Open Interest Quantity (tag 5792-OpenlinterestQty)
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AutoCert+ Data Insights: Settlements and Valuations

5. Enter the following values for the End of Day Session High/Low prices that were sent and select Submit.

End of Day Session HighlLow prices were sent. Please validate the following values,
High Price (tag 332-HighPx)
Low Price (tag 333-LowPx) : -

[ Submit |

Pening

e High Price (tag 332-HighPx)
e Low Price (tag 333-LowPx)

6. Enter the following values for the Settlement or Valuation price that was sent and select Submit.

A settlement or valuation price was sent. Please validate the following values.
Globex Price (tag 270-MDEntryPX) : ]
Clearing Price (tag 9732.FormattedLastPs)

. I Pending

Settlement or Valuation Price Type (tag

731-SettiPrice Type)

[Final Actual Cabinet Setilement at Clearing Tick ¥

o Globex Price (tag 270-MDEntryPx)
o Clearing Price (tag 9732-FormattedLastPx)
¢ Settlement or Valuation Price Type (tag 731-SettIPriceType)

a. Final Actual Settlement at Trading Tick

b. Final Actual Settlement at Clearing Tick

c. Final Actual Cabinet Settlement at Clearing Tick
d. Preliminary Actual Settlement at Trading Tick

e. Preliminary Theoretical Valuation at Clearing Tick
f. Preliminary Theoretical Valuation at Trading Tick

User Manual -9 -



AutoCert+ Data Insights: Settlements and Valuations

Cleared Volume and Open Interest

The purpose of this test is to verify that your application can properly process Cleared Volume and Open Interest received in a
Market Data Incremental Refresh (tag 35-MsgType=X) message.

D" To run the Cleared Volume and Open Interest test

1. Select Cleared Volume and Open Interest on the Test Suite tab.

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

Interview | Test Suite - Help

Steps of the test: Cleared Volume and Open Interest

This test could take up to several minuses. Please do not close the window during the test. Closing window/Siopping %est requires 1o requn the fes? from step!

Furpose

The purpose of this 125t 3 1 vendy that your Behcaton can propedy prosess Claaned Wolume and Open Interest received in Market Dats Ineremantsl
Fefresh (tag 35 - MagTypes) Message.

Instrument(s): ]:Selé:'l Instrument(s) - Channel |
Description Flag Status
1 Chesred Voluma and Open Inferest statisbcs were sent. Please validate the following values. o | NetTested
Key: & not tested @ complote pendng @ tailed

(Test resuits will susornatically refresh for up 1o 2 minutes)

3. Click START TEST.

Selected Instrument(s): | Unlock |

Category 124 Port
Incremental Feed A
Incremental Feed B

Snapshot MBP NA NA
Snapshot MBO NA NA
TCP Replay
Category Link
Templates File:
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.

Test Not Running

4. Enter the following values for the Cleared Volume and Open Interest statistics that were sent and select Submit.

Cleared Wolume and Open Interest statistics were send. Please validate the following values.
Cleared Volume Gty (tag ST -Clearedviolume) : | ]
Open Interest Gty (tag ST92-OpeninterestGly ). .

[ Submit |

o Cleared Volume Quantity (tag 5791-ClearedVolume)
¢ Open Interest Quantity (tag 5792-OpenlinterestQty)
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End of Day Session High/Low

AutoCert+ Data Insights: Settlements and Valuations

The purpose of this test is to verify that your application can properly process End of Day Session High/Low prices received in a

Market Data Incremental Refresh (tag 35-MsgType=X) message.
D’ To run the End of Day Session High/Low test

1. Select End of Day Session High/Low on the Test Suite tab.

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

Interview

Steps of the test: End of Day Session High/Low

Purpose

[iag 35 - Mag Type=X) Message

Instrument(s): [ Salect Instrumant(s) - Channal v |

This test could take up 1o several minutes. Please do ot chose the window during the test Closing window/siopging 1es? requines 1o rerun the test from stepl,

The purpcse of this st is o verify that your application can properly process End of Day Session High/Low received in Market Data Incremantal Refresh

Description

Flag | Status

[ End of Day Session High'Low prices were sent. Flesse validate the following values.

(Test results will automatically refresh for up to 2 minutes)

Key: @ not tostod 4@ complete

& Poot Tested

pendrg @taiked

3. Select START TEST.

[ Unlock |

Selected Instrument(s):

Category
Incremental Feed A
Incremental Feed B

Snapshot MBP NA
Snapshot MBO NA
TCP Replay
Category
Templates File:

Link

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.

Port

NA
MNA

START TEST

Test Not Running

4. Enter the following values for the End of Day Session High/Low prices that were sent and select Submit.

End of Day Session High/Low prices were sent. Please validate the following values,
High Price (tag 332-HighPx) : : ]
Low Price (tag 333-LowPs) : |

B
o High Price (tag 332-HighPx)
e Low Price (tag 333-LowPx)

> Pending
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AutoCert+ Data Insights: Settlements and Valuations

Recovery via TCP Replay for Settlements and Valuation
Messages

This test verifies that your application can perform recovery via TCP Replay for Settlement and Valuation messages.

0 Note: The TCP Relay test is only available for CME SBE UDP Multicast connections.

D’ To run the Recovery via TCP Replay for Settlements and Valuation Messages test

1. Select Recovery via TCP Replay for Settlements and Valuation Messages on the Test Suite tab.

2. Onthe Test Case tab, use the Instrument(s) drop down menu to choose an instrument and SELECT.

Interview | Test Suite - Help
Steps of the test: Recovery via TCP Replay for Settl ts and Val M g
This best could takcs up 1o several minules. Please do not close the nindow during e test Closing windowsiopping teat requines 1o rerun the iest fom sieg
Purpose
The purpose of Bis Sest i3 10 verly Bhat your applcasion can paconm recovery wia TCP Regisy for Settement and Viluation Massages.
Instrument]s) | Select Instrument(s) - Channel v |
Description Flag Status
1 Autolert+ sends some Market Data bock updates then creales & gap that needs fo be recovened o | Mot Tested
: Estabiish 8 TCF connection and submit 8 Logon messege Was TCP connection esteblished and logon et T
massege submitied succassiully? o ested
3 Recerve 8 Logon Confirmation message. Was Logon confirmaton messege received™ o | Mot Tested
4 | Submita Market Dats Replay Requist massage o | et Tasted
s Conem that your sppheation sustaishlly reseived the Dits Insights. Sellements and ValuaSion Masisags that MR
was recussied in the Macket Dats Regley Reguesi message - .
L} Receve and process o Logoul messege o | Mot Tasted
Mey: @ not tested @ complete L pendrg @1aed
(Test resuts will Jutomaneally refresh o up 10 2 mntes)
3. Select START TEST.
Selected Instrument(s): | Unlock |
Category P Port
Incremental Feed A
Incremental Feed B
Snapshot MBP NA NA
Snapshot MBO NA NA
TCP Replay
Category Link
Templates File:
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.
Test Not Running

Receive market data book updates with a gap that needs to be recovered.
Establish a TCP connection and submit a Logon message.
Receive a Logon Confirmation message.

Submit a Market Data Replay Request message

N o v &~ w

Confirm that your application successfully received the Data Insights: Settlements and Valuation message that was
requested in the Market Data Replay Request message.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+TCP+Recovery

AutoCert+ Data Insights: Settlements and Valuations

Canfirm thal your epplication succassiully recened the Dale Insights. Salllerments and Veluation meassege Thel
was requested in the Market Data Replay Reguest message

5 Glabex Price (tag 270-MDE ntrPix) : | |
Clearing Price (tag 9732-FormattedLastP:] : | |

a4 Fending

8. Receive and process a Logout message.

User Manual - 13 -



AutoCert+ Data Insights: Settlements and Valuations

Eris B and C Dataset

The Eris B and C Dataset test verifies that your application can properly receive and process Eris B and C dataset values in
M DStatisticsReport (tag 35-MsgType=DP) messages. Eris B and C market data is provided on the CME Data Insights -

Settlements and Valuations channels, and is supported by the MDStatisticsReport414 template added to the SBE schema sent
on these channels.

To certify your application, use this test to send back Eris B and C dataset values received in Repeating Group 1 (tag 2474 -
NoMDStatistics).

D’ To run the Eris B and C dataset test

1. Select Eris B and C Dataset on the Test Suite tab.

2. Onthe Test Case tab, use the Instrument(s) drop down menu to choose an instrument and SELECT.

Steps of the test: Eris B&C Dataset

This test could 1ake up to several minules. Please do not close the window during the test. Closing window'stopping test requires 1o rerun the tes! from step1
Purpose

The purpase of this test i to verify that your application can properly receive and process Eris B and C Dataset message

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

| Deseription

[Flag [ Status

An Enis B and C Datasat message was sent. Please validate the following values for the first repeating group Mot Tested
(MoMDStatisticsh recenved )

Key: @ ot tested @ complete | pending i@ faded
(Tast resaults will automatically refrash for up 1o 2 minutes)

3. Select START TEST.

Selected Instrument(s): | Unlock |
Category 1] Port
Incremental Feed A
Incremental Feed B
Snapshot MBP NA NA
Snapshot MBO NA NA
TCP Replay
Category Link
Templates File:
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.

Tast Not Running

4. Enter the following values for the first repeating group (tag 2474-NoMDStatistics) received and select Submit.

Description Flag Status
An Eris B and C Dataset message was sent. Please validate the following values for the first repeating group
(NoMDStatistics) received.
Eris B and C Dataset (tag 2478-MDStatisticValue) : ]

! | Eris Band C Dataset (tag 2479-MDStatisticValueType) - | ] » | [Fending

Eris B and C Dataset (tag 2454-MDStatisticName) : |
En

o Statistic value (tag 2478-MDStatisticValue)

o Type of statistic value: 1=absolute or 2=percentage (tag 2479-MDStatisticValueType)
o Statistic short name or acronym (tag 2454-MDStatisticName)
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/CME+Data+Insights+-+Settlements+and+Valuations#CMEDataInsightsSettlementsandValuations-ErisBandCDatasets
https://www.cmegroup.com/confluence/display/EPICSANDBOX/CME+Data+Insights+-+Settlements+and+Valuations#CMEDataInsightsSettlementsandValuations-ErisBandCDataset
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