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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and NYMEX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

Getting Started

The AutoCert+ tool is an automated testing tool for validating application functionality. It provides an easy-to-use 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 completing certification.

The following apply to each iLink test case:
o 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.
o 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: ifatestis not proceeding to the next step, selecting the Refresh button (IEELELM ) below the test steps may
resolve the issue.

The following procedures describe and illustrate the supplemental iLink 3 Order Entry test cases for customer firms that
certified for iLink 3 Order Entry for Futures & Options to use the optional Cancel / Cancel-Replace by Client Order ID
Globex functionality by performing additional certification to support this new feature.

[-"‘b To access and navigate AutoCert+:

1. Loginto the automated certification tool.

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

Access the Cancel and Cancel / Replace by Client Order ID test suite.
Use the AutoCert+ testing configuration menu to select the following:

o Tester: Automatically selected based on the logged in user

o Company Name

o Market: Futures & Options

o Purpose: Order Entry iLink 3

o Application System: Select the system to test

o Test Suite: Cancel and Cancel / Replace by CIOrdID

« Sendercomp: Then select Assign

Current Testing Configuration
Teater: Tom Tester Type: Sems-Automated Traong System
Company Mame; TEST FIRM .l Category: 1SV System
Mt Fubunes & Oplona W B3 TEST FIRM
Purpose Order Entry iLink 3 w 1504 10
Application System S5t - 1.0 w 1605 TEST TRADE
Testl Sudbe: Cancal and CancelReplace by CiOvdiD o

Test Suite Status:

Sendermp: BPZSAD. Fulunel DptionsLnk MSGW v I Pre-Certificatson Intervicw: i I Comphite
Test Suite Status: D Not Tested
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https://www.cmegroup.com/tools-information/webhelp/autocert-ilink-3/Content/Home.html
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Binary+Order+Entry+-+Business+Layer#iLink3BinaryOrderEntryBusinessLayer-OrderCancelandCancel-ReplaceRequestsbyClOrdID
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.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

AutoCert+

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

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

What's New

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

T T

19 Getting Removed reference to 'New Release' environment
October Started

2022

12 August  All Initial release

2022
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https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+

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.

b To complete the interview:

Answer each question and click the" Complete" button when finished.
o How does your application register Administrative Information? (check all that apply)
o Will your system support Cancel Replace without OrderID-Tag 377
If Yes is selected, Order Cancel-Replace (pre-registered / on-demand) is mandatory.
o Will your system support Order Cancel without OrderID-Tag37?
If Yes is selected, Order Cancel (pre-registered / on-demand) is mandatory.

Then proceed to the Test Suite.

Current Testing Configuration

Tenter: Tom Tester Typec Semi-Automaled Tr System
Coompanry Name: TEST Farckd -

Category: ISV Sysiem
Mk g Futures & Oplaeg e 1603: TEST FIRM
Puaipase: Onder Enbry ilink 3 ol 604: 1.0
Applcation Syilem: Sy Seedd - 1.0 | 1605: TEST TRADE
Teat Suite: Cancel ard CancetReplace by CiOrmD |

Test Swite Status:

Sendercomg: A LU UMA S SIGH | Pre-Cemification Interview:  @/Nol Complete
Teat Suite Status: O hiot Tested

[}  Pre-Regsirabon (Senvice Galeway)

O Yes
O Me
| Willyour system support Order Cancel without OrdedD-Togd?¢
O Ye
C No
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AutoCert+

Test Suite

This section contains information on the supplemental iLink 3 tests.
Use and certify pre-register or on-demand test(s).

o Order Cancel Replace without OrderID

e Order Cancel without OrderID

Order Cancel Replace without OrderID

The purpose of this test is to verify the client system can submita New - Day Limit Order message, then send an Order
Cancel-Replace Request message without providing an OrderID and receive and Execution Report - Modify message.

1. Select a SenderComp from the drop-down and select ASSIGN if an Instrument is not already assigned.
2. From the Instrument(s) drop-down, select the desired instrument if it is not already locked.

3. Select the START TEST button.

0 Note: DO NOT select the START TEST button once the testis in progress. If a test is not proceeding to the next
step, selecting the Refresh button (BEZLEZM) below the test steps may resolve the issue.

Pre-Registered or On-Demand Format

This test is used for both Pre-Registered and On-Demand formats. The below instructions show the On-Demand format.

E} To run a Order Cancel Replace without OrderID test:

1. Over an iLink connection submit a Day Limit Order Message [35=D | tag 40-OrderType=2 (Limit order) | tag 59-
TimelnForce=0 (Day)].

2. Receive and Process the Execution Report - New Order Message (35=8, 39=0).

3. Submitand Order Cancel / Replace Request without OrderID Message (35=G | tag 11-ClOrdID).

4. Receive and process an Execution Report - Modify Message (35=8, 39=5).
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Replace+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Replace+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Modify
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Replace+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Modify

AutoCert+

Inberview  Test Sufe - Poal Cortfication  Help
Steps of the test: Order Cancel Replace without OrderlD for On-Demand Format
Thvs Best Couid Eae D B0 setver o maru ey Pieaase 00 noldl CEose Top wradowr urng Tt sl Cloteng window ¥0p0erg Tesl recures B0 renn T test om sveg !
Furgons
Thar grrpobe of Te Beal i 19 ey The Gl wyaiern Gon dlbrmd o wmdify & Dy Wl orde wilbindl provdeg an Ordenll lag 371
Selected Instrumentis) 520K 2080 S2CK-AZCNS 658 [T
Category L Port
Incremantal Feed A 2N IN 11
Ingremantal Feed B 222212122 111
Srugshot MEF mrnmn mn
Srapthal MBD Frobkekied mn
Indirament Repiy prodedodord L
TCP Rgiary MA WA
Category iy
Tempiaes Fin temciates FieBingrysm
Contguraton Fie ondg um
Mm:ﬁh_wmlhhﬂ—ﬂnﬁhh_
Tiat Nt Ftfeng
Drscripteon | Fag | s
1| Cer ik conrapchon. Ut & Dy Lim Order masidon [ @ [Hw
2 Raceive 0nd Process Exvecuton Repon - Mew Order merision o | Mot Tested
3 St pn Ooder Canoal Repinoe Reguast wird! OndenD & | Mot Tesee
4 Foecrve b procett Evecuton Repont - Moddy & | Mot Tested
Wyt § rool beaded i Compiebs | pencing i Paled
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AutoCert+

Order Cancel without OrderID

The purpose of this test is to verify the client system can submita New - Day Limit Order message, then send an Order Cancel
Request message without providing an OrderID and receive and Execution Report - Cancel message.

1. Select a SenderComp from the drop-down and select ASSIGN if an Instrument is not already assigned.
2. From the Instrument(s) drop-down, select the desired instrument if it is not already locked.

3. Select the START TEST button.

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

Pre-Registered or On-Demand Format

This test is used for both Pre-Registered and On-Demand formats. The below instructions show the Pre-Registered format.

D’ To run a Order Cancel without OrderID test:

1. Over an iLink connection submita New Day Limit Order Message [35=D | tag 40-OrderType=2 (Limit order) | tag 59-
TimelnForce=0 (Day) | tag 1505-PartyDetailsListReqID].

2. Receive and Process the Execution Report - New Order Message (35=8, 39=0).

3. Submitand Order Cancel Request without OrderlD Message (35=F | tag 11-ClOrdID).

4. Receive and process an Execution Report - Cancel Message (35=8, 39=4).

Interview Tead Suite - Help

Steps of the test: Order Cancel without OrderiD for Pre-Registered Format

Thes el condd Laka ug 40 several mnrules Pigase 80 rol clobs B wandowr duning The el Cloting window sopong el recuires 0 rofun B iesl Som slep

Purpse
The prrpess of Buis beal i 1o verlly the chead systers can subml and cancsl 5 Doy el order wilheul providing an OderiD {lag 37

Selected Instramentls): SICK1 SZCND SICKIAZCND - 65 [T

Category L Port
Incramaental Feed A 222222202 1in
Incremental Fesd B 2210 i
Snapehot MBP 22012 mmn
Saapshot MBO 222222202 1min
Irgirament Repiay maanmn i
TCF Rapliy NA MA
Category Link
Tamgiuies Fiu temeiates FoEngngami
Conbguraton Fia confg
Niste: Prews they Stant Test bution o start of reatsrt & Test. Plasss 0o not press e St Test button " START TEST |
BOAE il YOu Bhe CHTERTl FURsing thas lesL.
Test Mot Runseng
T Dencription T Flag T LLatud
1 Crved an LNk Connecion, Subemid & Dary Limt Onder message. @ Mot Tesled
¥ Rpctive and Prodess Executon Repon - Mew Order massage o | Mol Tesied
3 Submid an Order Canos Riegues! without QndenD o | Mol Tesied
4 Rpceive and process Evecution Repor - Cancl message o | Mot Tested
Key: @ nol iested i complebe porciregy ) faded

User Manual -9 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Cancel
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Cancel
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