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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 3.x (External Binary) for Convenience Gateway

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: Ifatest is not proceeding to the next step, selecting the Refresh button (MEEZLEIM) below the test steps may
resolve the issue.

D’ To run and navigate AutoCert+:

1. Log in to the automated certification tool.

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

3. Navigate to the AutoCert+ iLink 3.x (External Binary) for Convenience Gateway test suite.

Current Testing Configuration
Tester: Tommy Tester
Company Name: on - Type: Automated Trading System
Market: Fulures & Oplions v Category: Broker System
1 1603: 12345
Purpose: Order Eniry iLink 3 w
1604: 1
Application System: 12345 w
X 1605;
Test Suite: Link 3.x for CGYY w
HOTE: This test suite utilizes the NEWRELEASE environment.
Sendercomp: Select Sendercomp LAl ASSIGH Pre-Certification Interview: 'aCDmplelE
Test Suite Status: ﬂ"DI Tested
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 for CGW

g. Select a Sendercomp, then select ASSIGN.
4. Complete the Interview for this test suite.
Available test cases are determined by interview question responses.

5. Complete available test cases:
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https://www.cmegroup.com/tools-information/webhelp/cme-request-center-nr-cert/Content/login.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+ iLink 3.x (External Binary) for Convenience Gateway

» Session Layer

* Business Layer
¢ Failover

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

What's New

The list below illustrates the updates made to the AutoCert+ iLink 3.x (External Binary) for Convenience Gateway Help
system.

T ™ S

October 9,2024 Mass Quote updated due to mass quote protection functionality update

March 26, 2023 All initial release

Interview

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

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

[:} To complete the interview:

Answer each question, then select Complete when finished.

Based on your responses, certain tests are required and others are optional.
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

- Test Suite Test Case Post Certification Help

Weekly reset using the same ULID (Binding without Initalzation)
[v] Mid-week resal uzing naw UUID (Initialization and Binding)

Binding without Inftialization (using same UUID)
Initigiization and Binding (using new ULID)

- Yes
(8] No (If No, ensura a propar procass is in place to ratate keys ahaad of axpiration times that land mid-week)

Send a Sequence Gap Fill message (recommended)
Resend the requested orders (nol recommandad)

‘

Yes
o Ne
[v] Futures
Cptions:

oooEe
g
&

w  Yes

(] No
 Willyourapplication support Mass Quote 7
®  Yes

7 Ne
 Willyour system support Spread instruments 7
[C] Yes

O Ne
| \Wnichorder types will be submitted by your applicaton?
Limit prder

Market limit order

Market arder with protection

Stop limit order (For Futures Instruments Only)

Stop order with protection (For Futures Instruments Only)
| Wnatorder qualifiers will your system support?
Day Order

Good Till Cancel

Good Till Date

Fill @and Kin
. Willyour system support Order Cancel without Ordesin?
W  Yes

) No
 Willyour system support Cancel Replace functionaliy 2
- Yes

) Ne
Wil your system use the Cancel Replace with In-Flight Mitigation (FM) functionality?
(i) Yas

) No
| Willyour system support Cancel Replace without Ordei?
- Yas

O Ne
| Willyour system support Minimum Quantity functionaliyz ]
w  Yes

) Ne
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

IC Yoz
@] Mo
| Willyour system support GiveUp Orders?
1] Yes
O Mo
| Winyoursystem support Route-Through functionaliy >
®  Yes
@] Mo

All Cuptes

aeEa
S
:
&

Quote Set 1D

1] Yes

O Ne

[ Howwilyoursystemsendoders? ]
Marual

ATS

Semi Automated

| Wilyour system support Cross Order functionaliy 2
@  Yes

) No

~ Willyour system support R-Cross Order functionality for Equity contracts
®  Yes

@] Mo

| Will your system support R-Cross Order functionality for contracts belonging to a product complex other than Equiy?
(O

O No

| Willyour system support Cross Order Cancel functionality?
1] Yes

O No

| Wilyour system support C-Cross Order functionality?
® Yes

O Mo

| WilyoursystemsupportUDS?
®  Yes

@] Mo

| Canyoursystemcreate Covered Option instruments?
IC R

O No

| Conyoursystem creats Combo Option instruments?
1] Yes

O Ne

[ Conyoursystem create Recursive UDS Instruments > ]
® Yes

O Mo

osfjo®
ig 38

Market Segment ID
Instrument Group
Instrumant
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

W Yes

) Ne

| Doesyoursystem support Mass Order Status functionality 2
W Yes

O Ne

| Which Mass Order Status Functionality does your system support?
Market Segment

Instrument Group

Ingtrument

All Orders

®
‘

=
L=

Q

Fre-Registration (Service Gateway)

On-Demand

| Willyour system support Cancel on Behal(?
w  Yes

) Ne

~ Willyour system support Cancel on Behalf using Order Cancel Request (MsgType 35=F)7
[T} Yas

) Ne

| Willyour system support Cancel on Behalf using Order Mass Action Request (MsgType 35-CA)?
®  Yes

O Ne

 Which Cancel o Bahalf using Order Mass Action Request functionality does your system supponz
Market Segment ID

Instrument Group

= Instrument

[ Yes

) Ne

- Which Cancel on Behalf using Quote Cancel functionality without Mass Quote Block will your system suppot?
B Al Quoles

Instruments

Instruments Groups

Quote Set 1D

®
‘

O N

Al Quotes
Instruments Groups

Acknowledge
Not Acknowiedge

- Yas

@] MNo
Acknowledge
Not Acknowiadge
Complete
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Session Layer Management Tests

This section contains information on the AutoCert+ iLink 3.x (External Binary) for Convenience Gateway for Futures & Options.

To run test cases, users must initially log in to the Request Center NR / CERT environment to create / migrate the iLink 2.x
CGW session to iLink 3.

iLink 3 uses the FIX Performance (FIXP) protocol to establish and manage bi-directional sessions. Per the FIXP protocol, a FIX
session is defined as a bi-directional stream of ordered messages between two parties within a continuous sequence number
series.

See more: iLink 3 Binary Order Entry - Session Layer and iLink 3 Session Layer - message specification

Session Layer Tests

e Primary Gateway Connection Enforcement

e Beginning of Week Logon

* Beginning of Week Connection
» Mid Week Connection / Rotation
* Re-Setting UUID

» Verify Sequence Warning KeepAlivelnterval Lapsing Procedure/Methodology

* Message Gaps
e Processing Real-Time Messages

¢ Mid week Connection (Binding without Initialization) for Pre-Registered / On-Demand Format

Primary Gateway Connection Enforcement Test

The purpose of this test is to verify that your system can support primary gateway enforcement.

0 Note: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D“’ To run the Primary Gateway Connection Enforcement test:
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https://www.cmegroup.com/tools-information/webhelp/cme-request-center-nr-cert/Content/login.html
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Binary+Order+Entry+-+Session+Layer
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Session+Layer?src=contextnavpagetreemode

AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Iinterview  Test Suite - Help

Steps of the test: Primary Gateway Connection Enforcement
This lesl could lakoe up 1o several menrles. Flease 00 nol close the window duning ihe test. Closang windosw/'siopping tesl reguires 1o renen the besl from slepd

Purpoae

The purpase of this 1e$1 is fo verify 1hal your sysiem can suppod pimarny g aleway enforcement HOTE: Dus to B assisled failover sebup nesded for
repealabls condiions dusing certificaton, faiover of gabvway componants lakes & few seconds. Il i necessary, only Tod the purposes of thess carification
ftesls, 1o wal & few seconds bafore aBemeling 3 connacticn io e newly promobed primarny gabeway

| Description [ Fog | status

1 | overa primary connection IP, submit a Negotiate/Establish message o | Mot Tested
| 2 Receive and process a Negoliate/Esiablish Reject message | o | NotTested

3 | Over the client application, subml a Negotiate andior Establish message on the new piimary gateway. o | Mot Tested
| 4 Receive and process a Establishment Acknowledgment message | o | NotTested

5 | Submil a sequence message. o | Mot Tested
| & | Receive and process a sequence message | o | Mot Tested

7 | Submil a Terminale message. o | NotTested

5 ::-cenre and pracess a Terminate message. The selected session will revert 10 the previous primary gateway o | NotTested

er few saconds
Keye 5 not teeted iy complete perding i falad

LECET

1. Over a primary connection IP, submit a Negotiate / Establish message.

2. Receive and process a Negotiate / Establish Reject message.

3. Over the client application, submit a Negotiate / Establish message on the new primary gateway.

4. Receive and process a Establishment Acknowledgment message.

5. Submit a sequence message.

6. Receive and process a sequence message.

7. Submit a Terminate message.

8. Receive and process a Terminate message.

The selected session will revert to the previous primary gateway after few seconds.

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 and be
able to adjust the inbound and outbound sequence numbers as needed as well as pick a globally unique UUID for each FIXP
session.

D’ To select the test:

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

2.

From the Test Suite tab, select the linked test.

0 Note:

the issue.

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
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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/Negotiate
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://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate

AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Ity Tesl Suite - Help

Steps of the test: Beginning of Week Logon
Thiss lest could lake up 1o several manwles. Flaase do nol close the window duning itha tesl. Closing windoss'slopping test reguires: 1o rerun the lesi Trom siepi
Purpae

The purpose of this lesd is fo verify ihat the cliend system can connect bo the CME system at the beginning of the week and be able bo adjust the inbound
and oulbound sequance numbers &% neadad as wel a5 pick & glabally unigue UUID for each FIXP sassion

| pescription [ Frag [ status

| 1 | Ower an iLink connection, submit a Negoliale message. | o | NotTasted
| 2 Receive and process a Negoliate Response message | o | Mot Tested
| 3 . Submif an Establish mezsage to bind connection. | o | MotTestea
| 4 Receive and process a Establishment Acknowledgment message | o | MotTested
| g . Submif a sequance massage. | o | NotTested
| 8 Receive and process a Sequence MEssage | o | Mot Tested

Key: @ not tested @ complefe o pending @falled

Referential information is included for messages sent / received during the test.

D“' To run the Beginning of Week Logon test:

Over an iLink connection, submit a Negotiate message.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

1.
2
3
4. Receive and process a Establishment Acknowledgment message.
5. Submit a sequence message.

6

Receive and process a sequence message.

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

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.

D“' To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (EEELEZM) below the test steps may resolve
the issue.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Response
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

It iw Teat Suite - Help

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

This 1eg] could take up 16 Saveral minules Plaass do nol close the window duning the les] Closing window/sbopping 1831 requires B rénun he 1841 from stap1

Pu
I‘T::L:wgw of this fest is lo verify that the client sysiem can dovmicad a fil that is generated for the GT order in the cument week before Sta of Week

| Description [ Flag | stams
Ower an connection, submit a Limit GT Qrder for the seleciad gutright instrument with a guantity greater than

‘ ' | 1 (This is to simulate a GT arder is entered on the previous week). @ | NotTested

‘ 5 Start of Week Initialization, CME reset its sequence numbers 10 1 and reset Pre-registered acministrative Mot Tastad
infgrmation in the Senvice Gateway for beginning of week simulation, Submit a Negotiate message -

| 3 | Receive and process a Negotiate Response messape. . o . Mot Tested

| 4 Submit an Establish message to bind connection o | Mot Tested

| 5 | Receive and process a Establishment Acknowledgment mazsage . o [ Mot Tested

| [ Submil a Refransmit Reguest message fior the undelivered Execution Report on the GT order, o | NotTested

| 7 | Receive and process a Retransmission massage for the undelivared Execution Rapart on the GT order. - o | Mot Tastad

| 8 Submit a seqguence Message o | NotTested

[ E | Recaive and process a Sequencs messags. . o . Mot Testad

Key: & nol 1ested @ compleba penchng @ 1aded

Referential information is included for messages sent / received during the test.
D’ To run the Beginning of the Week Connection with GT Orders test:
1. Over an connection, submit a Limit GT Order [35=D (tag 40-OrdType=2) (tag 59-TimelnForce)] for the selected out-

right instrument with a quantity greater than 1 (tag 38-OrderQty); to simulate a GT order is entered for the previous
week.

Start of Week Initialization, CME reset its sequence numbers to 1 and reset 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.

Receive and process a Establishment Acknowledgment message.

Submit a Retransmit Request message for the undelivered Execution Report on the GT order.

Receive and process a Retransmission message for the undelivered Execution Report on the GT order.

Submit a sequence message.

W o N o v A~ W DN

Receive and process a sequence message.

Mid week Connection / Rotation

The following instructions illustrate the process to run and complete Mid Week tests.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Response
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2. From the Test Suite tab, select from the linked tests (below), then proceed to the instructions.

Mid week Connection (Binding without Initialization) for Pre-Registered / On-Demand Format

Mid-week Connection for Mass Quote Systems (Binding without Initialization) for Pre-Registered /

On-Demand Format

Mid week Connection (Initialization and Binding) with New UUID for Pre-Registered / On-Demand

Format

Mid-week Connection (Initialization and Binding) with New UUID for Mass Quote Systems using Pre-

Registered / On-Demand Format

Mid Week Key Rotation

Referential information is included for messages sent / received during the test.

3. Click 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, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.

Mid week Connection (Binding without Initialization) for Pre-Registered / On-
Demand Format

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.

Purpose

wervew | tossote [ coo covnen | o

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

This 1et] could Bake up 1o saversl manuies. Plasse da nol close the vindow during Bha lesl Clasing windovwisioppang lesl naquires 1o rerun tha tast fram step

The purpose of this et is lo verify that the cliend sysbem can connect bo the CME sysbem during the Mid-Week Binding without Inifializalion and be able to
adjusd the inbound and oulbound sequence numbers as needed

| REFRESH |

| Description [ Fag | status
[ 1 Crvar an iLink connection, submit two separate Limit Orders for the selected outright instrument. o | Mol Tested
Receive and process an Execution Report - Confirmation/Acknowledgement message and then Terminate the
2 & | NotTested
sassion
, Over the chent application, submi an Establish message (This ks fo simulate Binding without Initialization, Mot Tested
tharefore using the same UUID on step 1 to Establish) o
| ' Receive and process a Establishment Acknowledgment meszage. o | NotTested
| 5 Submit a sequence message o | MotTested
[ & Receaiva and process a saquence message. o | NotTested

Key: & nol tesied i complete pencing i radsd

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

t} To run the Mid week Connection (Binding without Initialization) test:
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1. Over an iLink connection, submit two separate Limit Orders [35=D (tag 40-OrdType)] for the selected outright instru-
ment.

2. Receive and process an Execution Report - Confirmation / Acknowledgement message and then Terminate the
session.

3. Over the client application, submit an Establish message.
This simulates Binding without Initialization using the same UUID (tag 39001) on step 1 to Establish.

4. Receive and process a Establishment Acknowledgment message.

5. Submit a sequence message.

6. Receive and process a sequence message.
back to top

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Mid week Connection (Binding without Initialization) for On-Demand Format

This lesl could fake up 1o saveral manules. Plasse do nol close the window during tha tesl. Cleang window/slopping besl raguires 1o rafusn tha last from slep

Pufpose

The purpase of this fest is fo verity that the chient system can connect b the CME system during the Mid-Wesk Binding withcut Inializasion and be abile fo
adjust the inbeurd and oulbound sequance numbers a3 needed

| Description [ Fag | staws
| 1 Owier an ILINK conneclion, submit two separate Limil Onders for the selectad outright instrument | & | Mot Tested
Receive and process an Execution Repord - Confirmation/Acknowledgemeant message and then Tarminate the
2 o | Mot Tested
SAssI0n
Ower the chient application, submé an Establish message (This i to simulate Binding without Inftialization, Mot Tactad
3 tharafore using the same UUID an step 1 to Establish) -
| 4 | Receive and process a Establishment Acknowledgment message | & | Mot Tested
[ 5 Submif a saquence message. [ a8 | Mot Testad
| & Recehg and proCess a sequence message. | o | Mot Tested

Kew: & not tested @ complele perding i faded

Mid-week Connection for Mass Quote Systems (Binding without Initialization)
for Pre-Registered / On-Demand Format

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.
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Steps of the test: Mid-week Connection for Mass Quote Systems (Binding without Initialization) for
Pre-Registered Format

This best could take up to Several minules. Please do not close the window during the lest. Closing window'siopping 1es! requires 1o rérun the best from $lépl

Purpose
The purpase of this best is to verify that the client system can connect to the CME sysbem during the Mid-'Week Binding without Iniializabion and be able lo
adjust the inbound and cutbound sequence numbers as nesded

Description | Fag Status

1 | Qwver an iLink connection, submil 8 two-sided Mass Quobe (35=i) message having a quantity greater than 5. ‘ & | Mot Tested

2 | Receive and process a Mass Cuote Acknowledgement message and than Terminate the session ‘ o | Mot Tested

3 Qwer the client application, submit an Establish message (This is lo simulate Binding without InRialization, Not Tested
therefore using the same ULID on step 1 10 Estalisn) o

4 | Receive and process a Estabkshment Acknowledgmeant message. ‘ o | Mot Tastea
Submit a Retransmit Request message for the undelvered Execution Report, receive and process Not Tested

5 refransmission message. Then Submit 3 sequence message. - &

B | Racsive and process a Sequence messaps. ‘ o | Mot Tested

Key: @ not tested @ complete o pending @ falad

| REFRESH |

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

b’ To run the Mid-week Connection for Mass Quote Systems (Binding without Initialization) test:

1. Over an iLink connection, submit a two-sided Mass Quote (35=i) message having a quantity (->134-BidSize / >135-
Offer Size) greater than 5.

2. Receive and process a Mass Quote Acknowledgement message and then Terminate the session.

3. Over the client application, submit an Establish message (This is to simulate Binding without Initialization, therefore
using the same UUID on step 4 to Establish).

4. Receive and process a Establishment Acknowledgment message.

5. Submit a Retransmit Request message for the undelivered Execution Report, receive and process retransmission
message, then submit a sequence message.

6. Receive and process a sequence message.
back to top

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Mid-week Connection for Mass Quote Systems (Binding without Initialization) for
On-Demand Format

This test could take up 1o séveral minutes. Plaasa do nol close the window during the 1es1. Closing window/slopping 185! réquires o rérun Bha 1est from stepl

Purpose
The pupose of this test is 1o werify that the client system can connect 10 the CME sysiem during the Mid-Week Binding without Initalzation and be able to
adjirst the inbound and culbound sequence numbers as nesded

Description Flag | Status

1 Over an iLink connection, submi a two-sided Mass Quote (35=i) message having & quantity greater than 5 o | MotTested

2 Recaive and process a Mass Quole Acknowladgement message and then Terminate the session. o | Mot Tested
CQwver the chent application, submit an Establish message (This is to simulate Binding without Initislization, Nol Testad

3 tharefora using the same UUID on stép 1 to Establish), -

4 Receive and process a Estabishment Acknowledgment message o | NotTested
Submit a Retransmit Reguest message for the undaiverad Exacution Report, recaive and process Nat Tastad

5 retransmission message. Then Submil a sequance message. -

& Receive and process a sequence message o | NotTested

Kew: o nod tested i complete pancding i falad

=E

back to top
Mid week Connection (Initialization and Binding) with New UUID for Pre-
Registered / On-Demand Format

The purpose of this test is to verify that the client system can recover undelivered business message from CME system during
the Mid-Week Initialization and Binding and be able to adjust the inbound and outbound sequence numbers as needed.
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Interview Test Suite - Post Certificat Help

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

Format

This test could lake up bo several minubes. Fiease do net close ihe window durning the lesl Cmﬂg window/siopping test requires 1o renan the losi from siep!
Purpose

The purpose of this bast i 1o vendy that the clienl syslem can recover undelvensd business message from CME system dusing the Mid-VWeek Iniakzation
and Binding and be abls to adjusl the inbowund and oulbound saquancs NUMBErS a8 neaded.

Description [ Fag [ status
1 Cwer an iLink connection, submit one Limit Orders for the selected outright instrument, | o | NotTested
) Receive and process an Execution Repor - Confirmation/Acknowledgament message and Tarminate the ‘ & | NotTested
Session,
3 On the same connaction, submit a Negotiale message with a new UUID. | o | Mot Tested
4 | Receive and process a Negolisle Response message. | & | NotTested
5 Submit an Establish message to bind the connaction | & | Not Tested
] Receive and process a Estabishment Acknowledgment message. | o | Mot Tested
7 Submit a Refransmit Request message for the undalvered Execution Report | o | Mot Tested
] Receive and process a Retransmission massage for the undelivered Execution Report. | o | Mot Tested
9 Submit a sequence meassage. | o | Not Tested
10 | Recoive and process a sequence massage. | > | Not Tested

Hesn @ not tested @ complete o pending i@ tadsd

| REFRESH |

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

!'I-‘* To run the Mid week Connection (Initialization and Binding) with New UUID test:

1. Over aniLink connection, submit a Limit Order (35=D) for the selected outright instrument.

2. Receive and process an Execution Report - Confirmation / Acknowledgement (35=8, 39=0) message and Ter-
minate the session.

3. Onthe same connection, submit a Negotiate message with a new UUID (tag 39001-UUID).

4. Receive and process a Negotiate Response message.

5. Submit an Establish message to bind the connection.

6. Receive and process a Establishment Acknowledgment message.

7. Submit a Retransmit Request message for the undelivered Execution Report.

8. Receive and process a Retransmission message for the undelivered Execution Report.

9. Submit a sequence message.

10. Receive and process a sequence message.

back to top

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Mid week Connection (Initialization and Binding) with New UUID for On-Demand
Format

This test could take up to several minutes. Please do not close the windew dunng ihe lesl. Closing windovwstopping lesd requines 1o renun the test from step

Purpose

The purpase of this bast is 1o verdy that the clienl syslem can recover undelverad business message from CME sysiem dunng the Mid-Week Infialization
and Binding and be able o adjusi the inbound and owibound saquence numbens as needed

| Description [ Flag | stamus
1 ‘ Qwer an iLink connection, submé one Limit Orders for the selected cutright instrument. o | Mot Tested
) Receive and process an Execution Report - Confirmation/Acknowladgement message and Terminate the @ Mot Testad
sesgion.
3 On the same connection, submit a Negotiale mess@e with & new ULID: o | Mot Tested
4 Receive and process a Negotiate Response message. . o | Mot Tested
5 Submit an Estabish message 10 bind the connection o | Mot Tested
6 Receive and process a Estabishment Acknowledgment message. . o | Not Tested
7 Submit a Retransmit Request message for the undelvered Execution Report o | WotTested
5 Receive and process a Retransmission message fior the undeliverad Execubion Report. . o . Not Tested
1 Submit a sequence message . o | Mot Tested
0 ‘ Receive and procass a sequence message . & . Mot Tested

Hew: nod tested o complete pencing i Taled

[ REFRESH |

Mid-week Connection (Initialization and Binding) with New UUID for Mass
Quote Systems using Pre-Registered / On-Demand Format

The purpose of this test is to verify that the client system can recover undelivered business message from CME system during
the Mid-Week Initialization and Binding and be able to adjust the inbound and outbound sequence numbers as needed.
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Steps of the test: Mid-week Connection (Initialization and Binding) with New UUID for Mass Quote
Systems using Pre-Registered Format

Thiis besl could lake up 1o several minules. Please do nod close the window during the lest. Closing windovw'slopping lesl reqguires 1o rerun the bast from sfep1

Purpose

The purpose of this sl is o verify that the cient systemn can recover undeliverad business message fiom CME system during the Mid-\Week Inifialization
and Binding and be able to adjust the inbound and culbound sequence numbers as needed

[ Description [ Fiag Status
1 Ower an iLink connection, submit a wo-sided Mass Quote (35=i) message having a quantity greater than 5. | o | NotTested
N . :::;ﬁ and procass an Execution Report - Confirmation/Acknowledgement’Fill message and Terminate the | & | MNotTested |
3 On the same connection, submit a Negotiate message with a new UUID, o | NotTested
4 | Receive and process a Negoliate Response message. ) . Not Tested
5 Submit an Establish message te bind the connection o | NotTested
3 | Recaive and process a Establishment Acknewladgment massage. a4 - Mot Tested
T Submit a Refransmit Reguest message for the undelivered Execution Report o | NotTested
8 ' Receive and process a Retransmission message for the undelivered Execution Report. ) . Not Tested
1 Submit a seguence message o | MNotTested
i | Recaive and process 4 Sequence massage. [ a4 | Mot Tested

Kayr & not tested i complete pencing i faded

| REFRESH

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

D’ To run the Mid-week Connection (Initialization and Binding) with New UUID for Mass Quote Systems test:

1. Over an iLink connection, submit a two-sided Mass Quote (35=i) message having a quantity (-134-BidSize / >135-
OfferSize) greater than 5.

2. Receive and process an Execution Report - Confirmation / Acknowledgement / Fill (35=8, 39=0) message and Ter-
minate the session.

On the same connection, submit a Negotiate message with a new UUID (tag 39001-UUID).

Receive and process a Negotiate Response message.

Submit an Establish message to bind the connection.

Receive and process a Establishment Acknowledgment message.

Submit a Retransmit Request message for the undelivered Execution Report.

Receive and process a Retransmission message for the undelivered Execution Report.

W ® N o U o~ W

Submit a sequence message.

10. Receive and process a sequence message.
back to top

On-Demand format screen
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vl rwiew Test Suite - 5 T Help

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

This fead eould Laks up io several minules. Plasse 4o nol close Bhe window during he test Cloaing windovw'slopping lesl raquines 1o raran tha l2al from slep

Purpase

The purpase of Bhis les is fo verify that the clisni system can recowver undeliversd business massage from CME system during the Mid-YWeek Iniialization
and Binding and be able 15 adjus! the inbound and culbourd sequéence numbers a3 nesdad

| Description [ Fag | status
1 | COwer an iLink connection, submit a two-sided Mass Quote (35=i) message having a quantity greater than 5. o | NotTested
5 ‘ ::STE and process an Execution Repart - Confirmation/Acknowledgemeant/Fill message and Terminate the & | MotTestea
ion.
3 | On the same connection, submit a Negoliate message with a new UUID o | MotTested
4 [ Receva and process a Negotiate Response message. o | Mot Testea
5 | Submit an Establish message to bind the connection o | NotTested
6 Receva and process a Establishment Acknowiedgment message. o | Mot Testea
7 Submit a Retransmit Request message for the undelivered Execution Repont o | NotTested
8 Receva and process a Retransmission message fof the undelivered Exacution Report. o | NotTested
2 Submit a sequence message o | MotTested
| 10 | Recens and process 3 Sequence message. | o | Mot Tested

Keys @ not tested @@ complete | pending @ fadad

Mid Week Key Rotation

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. You will need two valid keys to complete this test.

This test is used for both Pre-Registered and On-Demand formats. The below instructions show the Pre-Registered format.
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IFtEirview Tedt Suite - Help
Steps of the test: Mid Week Key Rotation

This tes could take up 1o several minules, Please do nol close the window during Bhe 1esl. Closing window!sloppang 15l requires 1o rerun the tast from stepl

Purpose

The purpose of this fesd is to verify that the client system can property logon or Negaotiale o the CME sysiem using the secunty enhancement funclionality
with key rotation. You will need bwo valid keys to complede this test

| Description [ Frag | staws

| 1 Owver an iLink connection, logon using the first secure key pair. | o | Mot Tested

| 2 Submit a saquence message | o | NotTested

| 3 Receve and process 3 Sequance message. | o [ Mot Tested

| 4 Submit a Terminate message. | & | Mol Tested

| [ Recenve and process a Terminate message | - | Mot Tested

| & Ower an iLink connection again, logon using a differant set of sacure key pairs othar than the ones usad in. | o Mod Tested

| 7 | Submit a sequence message | ) | Mo Tested

[ 8 | Racanva and pracess 3 saguence message. [ ) | Mot Tested -

Kew: & rol tested @ complete paring @ Tadad

D’ To run the Mid Week Key Rotation test:

Over an iLink connection, 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.

Over an iLink connection again, logon using a different set of secure key pairs other than the ones used in.

Submit a sequence message.

© N o v &~ w N

Receive and process a sequence message.

Re-Setting UUID

The purpose of this test is to verify in the event of customer application failure, it may be necessary to reset the UUID intra-
session on the same trading day to force synchronization of sequence numbers to and from the exchange. Re-Negotiate with a
new UUID should be used only when Customer is unable to re-sync out-of-sync sequence numbers (required).

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (EEZLEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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Inbereiew Test Suite - Help

Steps of the test: Re-Setting UUID

This tesl could laks up 1o saveral menules. Flease do nod close the window duning the tesl. Closng window/stopping tesl reqgusres b renun th a3 from sbepd

Purpoas

The purpase of this 1231 is o verify in the evenl of cuslomer apphcation faure, il may be necassary 1o ressl the UUID inbra.-session on the same iradng
day B0 forcd Synchnonizabon of sequence numbers 1o and from the exchangs. Re-Negotiale with & new ULID should be used only wien Cuslomer is
uriaible 1o re-syme sul-olsync SEQUENtE NUMBENs (reguired)

| Description Flag | Status

| 1 Ower an iLink connection, submit an Establish massage o | Mot Tastad

| 2 Raceive and process a Terminate message: o | Mot Tested

| 3 On the same iLink connection, submit a Negotiate message with a new ULID. . o | Mot Tested

| 4 Receive and process a Negoliate Responss massage. o | Mot Tested

| 5 Submit an Establish message te bind connection . ) | Mot Tastad

[ & | Receive and process a Establishmant Acknowladgment message J o I Mot Tested .
| 7 Submit 3 segquence message . &4 | Mot Tested

[ 8 I Receive and process a sequence maessage. ‘ a I Mot Tested

Key: @ not tested @ complete o pending @ isded

D’ To run the Re-Setting UUID test:

Over an iLink connection, submit an Establish message.
Receive and process a Terminate message.
On the same iLink connection, submit a Negotiate message with a new UUID.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

Receive and process a Establishment Acknowledgment message.

Submit a sequence message.

© N o v A~ W N oe

Receive and process a sequence message.

Verify Sequence Warning KeepAlivelnterval Lapsing Procedure
/ Methodology

The purpose of this test is to verify that the client system reacts correctly in case of an interruption of communication with
CME.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
the issue.
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Referential information is included for messages sent / received during the test.

D" To run the Verify Sequence Warning KeepAlivelnterval Lapsing Procedure / Methodology test:

Inderview Test Suite - Help

Steps of the test: Verify Sequence Warning KeepAlivelnterval Lapsing Procedure/Methodology

This test could take up to sevaral minubes. Plaass do not close the vwindow during the lesl Closing windowislopping 18l réquines 1o rérun tha tast from sfept

Purpose
The purpase of this lest is to venfy that the client system reacts comeclly in case of an infenuplion of communication with CME

| Description [ Flag [ stams
1 | Ower an iLink connaction, submit a Sequence message | o Mot Tested
2 | Submit another sequence message dus to KeepAlivelnterval (est request) has been lapsed | a Mot Tested
3 | Submit a Terminate message. | o | NolTested

Kew: rol tested i complete pencing i radsd

[ REFRESH |

1. Over an iLink connection, submit a Sequence message.

2. Submit another sequence message due to KeepAlivelnterval (test request) has been lapsed (tag 39016-Keep-
AlivelntervallLapsed=1).

3. Submit a Terminate message.

Message Gap Tests

The following tests are available to verify that the client system can process and request message retransmission (as
applicable) when a gap is detected. The sections below describe the purpose of individual tests.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the linked tests (below), then proceed to the instructions.

* Processing Message Gaps of More than 2500 Messages for Pre-Registered / On-Demand Format

¢ Processing Message Gaps of More than 2500 Messages for Mass Quote Systems using Pre-Registered
/ On-Demand Format

* Receiving and Processing Multiple Gaps for Pre-Registered / On-Demand Format

* Receiving and Processing Multiple Gaps (Mass Quote) for Pre-Registered / On-Demand Format

* Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK orders) for Pre-Registered / On-Demand
Format

» Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK orders) for Pre-Registered / On-Demand
Format

» Bi-Directional Gap Scenario (Resend Mass Quotes) for Pre-Registered / On-Demand Format

» Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes) for Pre-Registered / On-Demand
Format

Referential information is included for messages sent / received during the test.

3. Click the START TEST button.
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0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Processing Message Gaps of More than 2500 Messages for Pre-Registered /
On-Demand Format

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.

Inberview Test Suite - c Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Pre-Registered Format

This test could fake up 1o several minutes. Please do not close the window during the test. Closing window/siopping test requires 1o renan the best from stepi

Purpose

The purpose of this best s lo verity that the clent system doas not ender an infinite resend loop when facing an inbound sequence number gap greater
than the masmum of 2500 messages

Drescription | Flag | Status

N Plaase 58l your KespAkvalntanal to a minimuem of 30 seconds whin taking this test. Ovar an iLink Mot Tested
CONNECHon, submit 3 Limit Order Messages using same price with a quantly of 850, -

2 Recaive and procass Exacution Report - Confirmationfacknowledgemant and Full Fill message and datect Mot Tastad
SRQUANCE 0ap. -

3 Submit Retransmit Request messages to obtan all messages. ‘ & | Mot Tested

4 Racaive and process Execution Report - Fill massages. ‘ a | Not Tested

5 Submit a seguence message ‘ & | Mot Tested

[ Raceive and process a sequences message. ‘ a | Not Tesied

7 Submit a seguence massage. ‘ o | Mot Tested

Key: § not lested i complats pending @ lalad

| REFRESH |

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

D" To run the Processing Message Gaps of More than 2500 Messages test:

Please set your KeepAlivelnterval [35=Establish (tag 39014-HMACSignature)] to a minimum of 30 seconds when taking this
test.

1. Over an iLink connection, submit three Limit Order (35=D) Messages using same price with a quantity (tag 38-Order-
Qty) of 850.

2. Receive and process Execution Report - Confirmation/Acknowledgement/Full Fill (35=8, 39=0) message and
detect sequence gap.

Submit Retransmit Request messages to obtain all messages.

Receive and process Execution Report - Fill (35=8, 39=0) messages.

Submit a sequence message.

Receive and process a sequence message.

N o v & w

Submit a sequence message.
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back to top

On-Demand format screen

e Testsune [T o son | Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for On-Demand Format

This tes! could fake up 10 several minuies, Please da nod close the window during the best. Closing window/slopping test requires o rerun the fes from sbepi

Purpose

The purpose of this fest is lo verify that the clend system does not ender an infinite resend locp when facing an inbound sequence number gap greater
than the maximum of 2500 messages.

Description | Flag Status
Please sef your KeepAlivelnterval to @ minimwm of 30 seconds when taking this test. Cwer an iLink Kot Tastad
! connaction, submil 3 Limil Order Messages wsing same price with a quantity of 425, -
Receive and process Execution Report - Confirmation/Acknowlesgement and Full Fill message and detect
2 o | Mot Tested
sequence gap.
3 Submif Retransmil Request messages 1o obtain all messages. [ o | Mot Tested
F Receive and process Execulion Report - Fill messages. | ) Mot Testad
5 Submit a sequence message. [ o | Mot Tested
[ Receive and process a sequence message, | o | Mot Tested
[ 7 Submil 8 sequence message. [ o [ Mot Tested

Keyr @ not tested i complets pendng i isled

 REFRESH |

Processing Message Gaps of More than 2500 Messages for Mass Quote
Systems using Pre-Registered / On-Demand Format

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.

erview testsane | son  Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Mass Quote Systems
using Pre-Registered Format

This test could lake up o several minubes. Pleass do nol close the window dunng the lesl. Closng vwindowislopping tesl requeres o rerun the lest om stepl

Purposs

The purpose of this lest is 1o verify that the chent sysiem does nol enler an infinite resend loop when Tacing an inbound sequence Aumber gap greaber
ihan the madmum of 2500 messages.

Description Flag | Status
[ . Plaasze sat your KeepAlvalntaral to a minimum of 30 seconds when taking this test. Over an iLink |
' | connection. submit 3 separats two-sided Mass Quote messages wih a quantity of 850 - ‘ Mol Tested
2 Receive and process a Mass Quole Acknowledgement and Full Fill message and detact sequence gap. o | Mot Tastad
3 . Submil Retransmit Request messages to oblain all messages. a9 | Mot Tested
4 Receive and process Execution Report - Fill messages. o | Mot Tested
5 . Submil a sequence message. ) | Mot Tested
[ Recaive and process a Seguence massage. ) | Mot Tastad
T . Submil 3 Sequancs Massage. o | Mot Tested

Key: @ not tested @ complete pendng @ iaed

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

D’ To run the Processing Message Gaps of More than 2500 Messages for Mass Quote Systems test:

Please set your KeepAlivelnterval [35=Establish (tag 39014-HMACSignature)] to a minimum of 30 seconds when taking this

test.

N o v orwN

Over an iLink connection, submit three separate two-sided Mass Quote messages with a quantity (>134-BidSize /
—>135-0fferSize) of 850.

Receive and process a Mass Quote Acknowledgement and Full Fill message and detect sequence gap.

Submit Retransmit Request messages to obtain all messages.

Receive and process Execution Report - Fill (35=b, 297=0,5) messages.

Submit a sequence message.
Receive and process a sequence message.

Submit a sequence message.

back to top

On-Demand format screen

IrRe Vi Teat Suite - Helg

Steps of the test: Processing Message Gaps of More than 2500 Messages for Mass Quote Systems
using On-Demand Format

This fesl could take up o several minules, PRease 4o nol close Bhe window during Bhe est. Closing window/sloppang 1est requines 16 rérun the last from slept

Purpase

The purpase of this tes! is bo verify that the client system does nof enler an infinile resend loop when facing an inbourd sequence number gap greater
than the maximum of 2500 messages

|Erip|jm | Flag | Status
. Please sel your KeepAliveinterval 1o a minimurn of 30 seconds when taking this test Owver an iLink Nol Tested
connection, submit 3 separate two-sided Mass Quote messages with a quantity of 425 -
2 | Receive and process a Mass Cuots Acknowledgement and Full Fill message and detect sequence gap. & ' Mot Tested
3 | Submit Retransmit Request messages 10 oblain all messages & | NotTested
4 | Receive and process Execution Repor - Fill messages. a8 . Mot Tested
5 | Submit a sequence message & | NotTested
& | Raceive and process 3 SeqUance message. & | Not Tested
7 | Submit a sequence message & | MNoltTested

Key: & ol tested @ complate panding @ falad

Receiving and Processing Multiple Gaps for Pre-Registered / On-Demand
Format

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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Steps of the test: Receiving and Processing Multiple Gaps for Pre-Registered Format
This tesl could lake up to several minutes. Pleass do not close the Mﬂdﬂh’-ﬂbl":l"ﬁ'ﬂ‘i! L C-"ﬂ!lﬂq WW-‘S'D‘D‘H&H fest requires fo renun e lest from stepl

Purpose
The purpase of this best is Lo verify that |e client syslem can process newly detected gaps in responss 1o a Retransmil Request

Description Flag | Status
1 Cwer an iLink connaction, submi § separate Limit Orders with a quantity 1. ) | Mot Tazted
Receive and process Execution Repon - Confirmation/Acknowladgemant and Full Fil messages and datect Mot Tested
z SBQUENCE Dap. o
3 Submit a Retransmit Request message. o | Not Tested
. Receive and process Execution Repor - Confirmation/Acknowlgdgement and Full Fll messages and debect Not Tested
SEQUENCE gap. -
5 Submit a Retransmit Request message. o I Not Tested
] Receive and process Execution Report - Confirmation/Acknowledgement and Full Fill messages, o | Not Tested
7 Submil a saquence message o I Not Tested
8 Receive and process a sequence message. o | ot Tasted
‘ 4§ | Submil a sequence message | o [ Not Tested

Key: & nof tested @ complate | pending @ Tsied

| REFRESH |

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

b To run the Receiving and Processing Multiple Gaps test:

1. Over an iLink connection, submit five separate Limit Order (35=D) with a quantity (tag 38-OrderQty) 1.

2. Receive and process Execution Report - Confirmation/Acknowledgement/Full Fill (35=8, 39=0) messages and
detect sequence gap.

3. Submit a Retransmit Request message.

P

Receive and process Execution Report - Confirmation/Acknowledgement/Full Fill (35=8, 39=0) messages and
detect sequence gap.

Submit a Retransmit Request message.

Receive and process Execution Report - Confirmation/Acknowledgement/Full Fill (35=8, 39=0) messages.

Submit a sequence message.

Receive and process a sequence message.

© ®» N oo v

. Submit a sequence message.
back to top

On-Demand format screen
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Intendiew Test Suite - 5 Help

Steps of the test: Receiving and Processing Multiple Gaps for On-Demand Format

This test could take up to several minules, Please do not close the window during the tesi, Closing window/slopping tesd requires o rerun the lesd from stepi

Purpose
The purpese of this test is 1o vesify that the clien! sysiem can process newly detected gaps in response 10 a Refransmil Request

Description Flag | Status

1 Ower an iLink connaction, submit 5 saparate Limil Orders with a quantity 1. & [ Mot Tested
Receive and process Execution Report - Confirmaticn/Acknowiedgement and Full Fill messages and detect

2 ) Mot Tested
sequence gap.

3 Submil a Retransmil Request message ) | Mot Tested

M Receaive and process Execution Report - ConfirmationfAcknowledgemant and Full Fill messages and detact Mot Testad
S8UENCS 0ap. -

5 Submit a Retransmit Request message o | Mot Tested

& Recaive and process Exacution Report - Confirmatien/Acknowledgemant and Full Fill messages. o | Mot Tested

7 Submit a sequente message o | Mot Tested

8 Recaive and process a sequence message. o | Mot Tested

-] Submit a sequence message o | Mot Tested

Kegs § not fested @ complets pending @ faled

| REFRESH_

Receiving and Processing Multiple Gaps (Mass Quote) for Pre-Registered / On-
Demand Format

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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Interyiew Test Suite - a1 T Help

Steps of the test: Receiving and Processing Multiple Gaps (Mass Quote) for Pre-Registered Format
This test could take up to several minutes. Plaase do nol closs the window during he fesl Closing window'sicpping test requires 1o rerun the best from slepd

Purpose
The purpose of this best is to verify that the client system can process newly defecied gaps in response lo 2 Retransmit Request

| Deseription [[Fog [ st
1 Submit a two-sided Mass Guote (35=i) message having a quantity greater than 5. | o Not Tested
2 Receive and process Quote Acknowledgement message | o | NotTested
3 Recsive and process Execution Report - Partial Fill messages and defect seguancea gap. | ) | Nt Tested
4 | Submit a Retransmil Reques! message. | & | Not Tested
5 Receive and process Execution Regor - Partial Fill messages and detect sequence gap. | o Mot Tested
& | Submit a Retransmil Reques! massage. o | Mot Tested
T Receive and process Execution Report - Partial Filll messages a4 Mot Tested
& | Submita sequance message o | Mot Tested
] Receive and process a sequence Massage. & | NotTested
10 | Submit a seqUEncE MEssage | o | Mol Tested

Key: @ not tested @ complete o pending @ falad

| REFRESH |

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

b To run the Receiving and Processing Multiple Gaps (Mass Quote) test:

1. Submit a two-sided Mass Quote (35=i) message having a quantity (->134-BidSize / ->135-OfferSize) greater than 5.

2. Receive and process Quote Acknowledgement message.

3. Receive and process Execution Report (35=8, 150=I)- Partial Fill (tag 39-OrdStatus=1) messages and detect sequence
gap.

4. Submit a Retransmit Request message.

v

Receive and process Execution Report (35=8, 150=I)- Partial Fill (tag 39-OrdStatus=1) messages and detect sequence
gap.

Submit a Retransmit Request message.

6
7. Receive and process Execution Report (35=8, 150=I)- Partial Fill (tag 39-OrdStatus=1) messages.
8. Submit a sequence message.

9. Receive and process a sequence message.

10. Submit a sequence message.
back to top

On-Demand format screen
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Intarview Test Suite - Help
Steps of the test: Receiving and Processing Multiple Gaps (Mass Quote) for On-Demand Format
This besl could Lake up bo sevaral mindbes. Plasss do nol cloas the |.'.1|'rdl21-r1:urt‘rg e el L'.'asm-p 1rﬂﬂﬂ\'.'-'!li>ﬂ|!dﬂg‘1ﬂl ieguines 1o rsrun e tasl from sispi
Purpose
The purpose of this bast is ba verify thal Bhe clienl $yslem can protess newly delecled gaps in response bo a Ratransmil Request
Description [ Frag | storus
1 Submil a hwo-sided Mass Quole (35=i) message having a quantity greater than 5. o | NotTested
2 Receive and process Quobe Acknowledgement massage o | NotTested
3 Receive and process Execution Repor - Partial Fill messages and datect sequence gap. o | NotTested
i Submit & Retransmit Reguest message & Mot Testad
5 Receive and process Execution Repon - Partial Fill messages and detect sequence gap. & | NotTested
6 Submit a Retransmit Request message o | NotTested
7 | Receive and process Execution Repon - Partial Fill messages | o | NolTested
] | Submit a sequence message | o | NotTested
5 | Receive and process a sequence message | o | NotTested
10 | Submit & sequence message | o Mot Tested
I{!y: rool besbed i complete p-e'-'\dl'n_: radey

Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK orders) for Pre-
Registered / On-Demand Format

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request / Not Applied
message by resending orders.

D’ To run the Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK orders) test:

1. Over an iLink connection, submit three separate Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] of
the same side for the selected outright instrument.

2. Receive and process an Execution Report - Confirmation / Acknowledgement (35=8, 39=0).

3. Receive and process a Not Applied message.

4. Resend the Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)].

5. Receive and process Execution Report - Confirmation / Acknowledgement (35=8, 39=0) messages and detect
sequence gap.

6. Submit a Retransmit Request message.

7. Receive and process Execution Report - Confirmation / Acknowledgement (35=8, 39=0) messages.

8. Submit a sequence message.

9. Receive and process a sequence message.

10. Submit a sequence message.
back to top
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Interview  Test Suite - Post Certificatior Helg
Steps of the test: Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK orders) for Pre-
Registered Format
This test could take up to several minutes. Pleass do not close the window during the lest. Closing vwindow/stopping les! requines to renun ihe lesd from stepi
Furpose
The purpose of this best is fo veridy thal the clienl sysiem can process bi-directional gap Relransmil RequestNot Applied ge by resending orders.
Description | Fiag | status
Ower an iLink connection, submid 3 separale Limit Day Orders of the same side Tor the sebected outright Mot Tested
1 Instrument. - =
2 Receive and process an Execution Report - Confirmation/Acknewladgement. I o | NotTested
3 Receive and process a Not Appled message | o | MotTested
4 | Resend the Limi Day Orders I o | Mot Tested
Receive and process an Execution Report - Confimation/Acknowledgement messages and detect sequence
5 | gap o | NotTested
& Submit 8 Retransmil Reques! message | & ‘ Not Tested
T Receive and process an Execution Report - Confirmation/Acknowledgement messages. I o | Mot Tested
8 Submit 8 sequence message | & | NotTested
) Receive and process a Sequence massage. I o | Mot Tested
10 Submit 8 sequence message | & | MotTested
Hey: § nof fested i complete pending i faled

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

On-Demand format screen
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mervew  testsune || Help

Steps of the test: Bi-Directional Gap Scenario [Resend Orders) - (Day or FAK orders) for On-Demand
Format

This fesi could take up to several minules. Please do nod close the window during the test. Closing window/stopping test requires to renan the lest from step

Purpase
The purpose of this lest is bo verify that the client system can process bl-direconal gap Retransmit RequestTiot Applied message by resending orders

| Deseription | Fog | status
. Over an iLink connection, submit 3 separate Limi Day Orders of the same sida for the selectad outright hiok Tasind
instrument -
| 2 | Receive and pracess an Execution Repor - Confirmation/Acknowledgement. | o | Mot Tastad
| 3 | Recene and process a Nol Applied message. | ) | Mot Tested
| 4 | Reszend the Limit Day Orders. | o | Mot Tasted
Recene and process an Execution Repon - Confirmetion/Acknowledgement messages and detect sequence
5 o | MotTested
gap
& | Submit a Retransrmil Requesl message [ & | Mot Tested
7 | Receve and process an Execution Repod - Confirmation/Acknowledgemant messages | o | MotTested
8 | Submit a sequence message. [ o | Mot Tested
] | Receive and process a seqQuence message, | & | MotTested
| 10 | Submit a saquance message. [ o | Mot Tested
Ky @ not tested ) comglets perdng @ ialed

Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK orders) for Pre-
Registered / On-Demand Format

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request / Not Applied
message by sending a Sequence Reset-Gap Fill message for mass quotes.
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Interviaw Test Suite - t Certificat Help
Steps of the test: Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes) for Pre-
Registered Format
This besl eould Lake up to several minutes. Plaase do nol closs the window during the les!. Closing windowislopping les! requires fo rerun Bhe fesl from stepl
Purpose
The purpose of this best is fo werify thal Bhe client system can process bi-directional gap Retransmil Requestfol Applied message by sending 2 Sequence
Resel-Gap Fill message for mass quoles
| Description [Fisg | Status
1 Cweer an iLink connaction, subma 4 separate hwo-sided Mass quole(35=i) massagas. a4 I Mot Testad
2 Receive and process Mass Quote Acknowledgement messages ] | ot Tested
3 Submit a Retransmit Request message. a | Mot Testad
4 Receive and process Mass Quobe Acknowledgement messages a | Mot Tested
5 Receive and process a Not Applad message ) | Mot Testad
6 | Submita Sequence Rese! - Gap fill message. o | Hot Tested
7 Submit a sequence message ) | Not Testad
g Feceive and process a sequence massags. ¥ I Mot Tested
8 Submit & sequence message | ) | Hot Tastad
Hey: 5 red tested i complets panding i faled

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

!'}'-‘* To run the Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK orders) test:

Over an iLink connection, submit four separate two-sided Mass quote (35=i) messages.

Receive and process Mass Quote Acknowledgement messages.

Submit a Retransmit Request message.

Receive and process Mass Quote Acknowledgement messages.

Receive and process a Not Applied message.
Submit a Sequence Reset (35=4) - Gap fill (tag 123-GapFillFlag=Y) message.
Submit a sequence message.

Receive and process a sequence message.

© P NP U oW N e

. Submit a sequence message.
back to top

On-Demand format screen
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Steps of the test: Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK orders) for On-
Demand Format

This les] could take up 1o several manvias, Plaxse do nol closa the window during Bha test Clasing window'slopping lesl requines 1o rarun tha lesl from stepl

Purpase
The purpose of this e is to verify thal the client system can process bi-ginecional gap Retransmit RequestNol Appled message by sending a Sequence
Resat-Gap Fill message
[ Deseription Flag |  Stmms
| 1 Ower an iLink connection, submit 4 separate Limit Day Orders for the selected outright instrument o | Mot Tested
Raceive and process an Execulion Rapor - Confirmation/Acknowladgement messages and detect sequence
2 o | NotTested
Gap
[ 3 Submit a Retransmit Raquest message ‘ o | MotTestsa
| 4 Recenve and process an Execution Report - Confirmation/Acknowledgement messages ‘ o | NotTested
[ [ Raceive and process a Nof Applied message. ‘ o | Mot Tested
| [ Submit a Sequence Reset - Gap Tl message ‘ o | MotTested
[ 7 Submit a sequence message. ‘ o | NotTasted
| 8 Receive and process a Sequence Message. ‘ o | NotTestea
[ 4 Submit a saquence message. o | Mot Tested

Key: & not tesied i complete pencing @ faded

Bi-Directional Gap Scenario (Resend Mass Quotes) for Pre-Registered Format /
On-Demand Format

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request / Not Applied
message by mass quotes.
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Interview Test Suite - Post atir Help

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

This tesl could lake up to several minutes. Pleass do nol closa ihe window during the lesi. Closing window/slopping lesd requires o renun the lesl from sbepl

Purpose
The purpase of this test i 1o verity that the client system can process bidirectional gap Retransmit RequestNol Applied message by mass quatss,

Description Flag | Stams
1 Ciwer an iLink connection, submi 3 separate two-sided Mass quote(35=)) messages. & | Mot Tested
2 Recaive and process Mass Quote Acknowledgemant messages. . a4 | Mot Tastad
3 Receive and process a Nol Appled message. ' o | Mot Tested
4 Resend Mass quote messages. . & | Mot Testad
5 Recaive and process Mass Quote ACKNOWIROIDRMEN! MESSA0Es and ORI SEQUEnce Qap. ) | Mot Tested
5 Submit a Ret it Request m ge. . o | Mot Testad
7 Receive and process Mass Quobe Acknowledgement messages ) | Mot Tested
] Submit 3 sequence message. ] | Mot Testad
9 | Receive and Drocess a SEQUENCE Message. ) | Kot Tested
| 10 | Submit 3 sequence message. . o | Mot Testad
Key: @ not tested o ton'rpl:ele pendng @ faled
LEE

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

B? To run the Bi-Directional Gap Scenario (Resend Mass Quotes) test:

10.

w o N o kAW N

Over an iLink connection, submit three separate two-sided Mass quote (35=i) messages.

Receive and process Mass Quote Acknowledgement messages.

Receive and process a Not Applied message.
Resend Mass quote (35=i) messages.

Receive and process Mass Quote Acknowledgement messages and detect sequence gap.

Submit a Retransmit Request message.

Receive and process Mass Quote Acknowledgement messages.

Submit a sequence message.
Receive and process a sequence message.

Submit a sequence message.

back to top

On-Demand format screen
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Interview  Test Suite - Help

Steps of the test: Bi-Directional Gap Scenario (Resend Mass Quotes) for On-Demand Format

This test could fake up to several minutes. Please do not close the window during the tesl. Closing window/slopping tes! requires to renun the lest from step1

Purpose
The purpose of this besl is 1o verify that the chent sysiem can process bl-directional gap Relransmil RequestMol Applied message by mass quoles,

Description Flag | Status

1 Qweer an iLink connection, submit 3 separate two-sided Mass quote(35=i) messages & | Kot Tested
2 . Recaive and process Mazes Quols Acknowieapemaent messages o | Mot Tested
3 Receive and precess a Not Applied message & | Mot Tested
4 . Resend Mass quote messages o | Mot Tested
5 Receive and process Mass Quote Acknowiedgement messages and detect sequence gap o | Mot Testad
[ . Submil a Retransmit Request message | & | Mot Tested
7 Receive and process Mass Quote Acknowiedgement messages o | Mot Tastad
& - Submil & Sequence Message & | Mot Tested
9 Receive and process a sequence message. > | Mot Tested
0 . Submil & SEqUARCE MEZSA0e o | Mot Tested

Keyr & nof tested i complets pendyg i isded

| REFRESH

Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes) for Pre-
Registered / On-Demand Format

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request / Not Applied
message by sending a Sequence Reset-Gap Fill message for mass quotes.

-39 - User Manual



AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Interview Test Suite - Post Certificat Help

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

This lest could fake up 1o several minules. Please do ned close the window during the lesl. Closing window/stopping lesi requires 1o rerun the lest from step1

Purpose

The puspose af ths lest is 1o verify (hat the chant sysiem can process bi-directional gap Retransmil RequestMol Applisd massags by sending a Ssquence
Resst-Gap Fill message for mass quotes

Description [ Fag [ stams

1 Ower an iLink connection, submit 4 separate two-sided Mass quote(35=i) messages. - ‘ Hot Tested

F | Receive and process Mass Quots Acknowledgemant messages o [ HNot Tested

3 Submit a Refransmit Request message ) ‘ ot Tested
| 4 Receive and process Mass Quote Acknowledgament messages o [ Hot Tested
| 5 Receive and process a Not Applied message o ‘ ot Testad
| & Submit a Sequence Resat - Gap il message. o ‘ Hot Tested
| 7 Submit a sequence message. o ‘ ot Testad
| 8 Raceive and process 3 Sequence message. o ‘ Hot Tested
| a Submit a sequence message. o ‘ Mot Testad

Key: & nof tested @ complete | pending @fsled

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

D’ To run the Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes) test:

Over an iLink connection, submit four separate two-sided Mass quote (35=i) messages.

Receive and process Mass Quote Acknowledgement messages.

Submit a Retransmit Request message.

Receive and process Mass Quote Acknowledgement messages.

Receive and process a Not Applied message.
Submit a Sequence Reset (35=4) - Gap fill (tag 123-GapFillFlag=Y) message.
Submit a sequence message.

Receive and process a sequence message.

W o N o v kAW N

. Submit a sequence message.
back to top

On-Demand format screen
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Interview Test Suite - 8 Help

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

This les] could fake up o several minuies. Flease do nol close the window during the test. Closing window'slopping lest requires 1o renan the best from slepi

Purpose

The purpose of this les1 is to verify that the cliend system can process bi-direcBonal gap Retransmit Requesttat Applied message by sending a Sequence
Resel-Gap Fil message for mass quobes

| Description [[Fog [ stoms

| 1 Ower an iLink connection, submit 4 separate two-sided Mass quote|35=i) messages | a4 Mot Tested
| 2 . Receive and process Mass Quole Acknowledgement messages. | o | Mot Tested
| 3 Submif a Retransmit Request message | o | MotTested
| 4 . Receive and process Mass Quole Acknowledgamant messages. | o | Mot Tested
| 5 Recenve and process a Nof Applied message | o | MotTested
| & | Submif a Sequence Raset - Gap il massage. | o | Mot Tested
| 7 Submit a sequence message | o | MNotTested
| 8 . Receive and process a sequence messags. | o | Mot Tested
| ] Submit a sequence message | o | MotTested

Kew: @ not tested @ complefe o pending i faded

Processing Real-Time Messages

The following instructions illustrate the process to run and complete tests for Real-Time messages.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the linked tests (below), then proceed to the instructions.

* Process real-time messages during a Resend Response from CME Globex for Pre-Registered Format /

On-Demand Format

* Process real-time messages for FAK during a Resend Response from CME Globex for Pre-Registered
Format / On-Demand Format

¢ Process real-time Mass Quote messages during a Resend Response from CME Globex for Pre-
Registered Format / On-Demand Format

3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Process real-time messages during a Resend Response from CME Globex for
Pre-Registered Format / On-Demand Format

The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.
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Inibe e hew Test Suite - & Help

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

This test could take up bo several minutes, Please do nol close the window duning the test, Closing window/slopping test requires 1o renan the test from stepi

Purpose
The purpase of this test ks 1o verify that the client sysiem can receive oul-gl-sequence messages with message interleaving

| Description [Fog [ stats

1 | Owver an iLink connaction, submit three separate Limit Day Orders for the selected outright instrument ‘ o | MotTested

. - Receive and process an Execution Repart - Confirmation/Acknowladgament message and datect sequence ’ @ | Hiok Tesled
gap

3 . Submit a Retransmit Request message. [ & | Mot Tested |

. Receive real-time inferleaved messages with Retransmission and process an Execution Report - ‘ Not Testad
Confrmation/ Acknowiadgement o

5 . Submit a sequence message [ & . Mot Tested

6 Receive and process a sequence message. ‘ o | MotTested

7 | Submit a sequence message. [ "] [ Mot Tested

Key: @ not lested @ complete | perding i faded

| REFRESH |

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

D’ To run the Process real-time messages during a Resend Response from CME Globex test:

1. Over an iLink connection, submit three separate Limit Day Orders [35=D, tag 40-OrdType=2] for the selected outright
instrument.

2. Receive and process an Execution Report - Confirmation / Acknowledgement (35=8) message and detect
sequence gap.

3. Submit a Retransmit Request message.

4. Receive real-time interleaved messages with Retransmission and process an Execution Report - Confirmation /
Acknowledgement (35=8).

5. Submit a sequence message.
6. Receive and process a sequence message.

7. Submit a sequence message.
back to top

On-Demand format screen
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Interview Test Suite - T 1 Help

Steps of the test: Process real-time Mass Quote messages during a Resend Response from CME
Globex for On-Demand Format

This test could take up 1o several minules. Flease do nol close the windew during the test. Closing windovw'sicpping test requires i rerun the best from siep1

Purpose
The purpase of this las] is lo verify that Mass Quoling systems can recaive cul-ol-sequence Mmessages with message inlareaving

| Deseription Flag Status
. Qwer an ILink connection, submit a two-sided Mass Quote (35=0) for at least 2 quotes from the same selected Not Tested
outright instrument group, each having a guantity greater than 10
2 I Raceive and process Execution Report - Fill notice and defect sequence gap. o | NotTested
3 | Submit @ Retransmit Request message & | NotTested
Racaive real-time intedeaved messages with Retransmission and process Mass Quote Acknowledgemant ok Teslod
4| message(s) e
| 5 | Submit a sequence message. | & | NotTested
| [ | Receive and process a SBgUence Message. o | NotTested
| T | Submit a sequence message. o | Mot Tested

Key: @ nol tested i complete pencding i Taded

| REFRESH |

Process real-time messages for FAK during a Resend Response from CME
Globex for Pre-Registered Format / On-Demand Format
The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.

Interview Test Suite - 31 | Help

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

Thiss 1831 could take up 1o several minules. Plaase do nol close the vwindow during the 1esl Closing windowSlopping 1231 rdquires 1o rérun the 125l from stepl

Purpass
The purpose of this lest is to verify that the client system can receive oul-ol-sequence messages with message interlieaving

| Description | Flag | status
1 I Ot an ILINK connection, submit 3 separate FAK Ordars for tha Seectad outright instrumant. & | Not Tested
Receive and process an Execution Report - Confirmation/Acknowledgement message and detect sequence
2 o | NotTested
gap.
‘ 3 | Submit a Retransmit Request message o | NotTested
Raceva real-ime intefleaved massages with Ratransmission and procass an Execution Report - I —
* | ConfirmationAcknowledgement. -
5 | Submit a sequence message o | NotTested
[ [ I Receive and process 2 SeQUancE message. o | NotTested
‘ 7 | Submit 3 segquence Message o | NotTested
Key: @ not tested @ complete L pending @ faded
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

D’ To run the Process real-time messages for FAK during a Resend Response from CME Globex test:

1. Over an iLink connection, submit three separate FAK [35=D (tag 59-TimelnForce=3)] Orders for the selected outright
instrument.

2. Receive and process an Execution Report - Confirmation / Acknowledgement (35=8, 39=0) message and detect
sequence gap.

3. Submit a Retransmit Request message.

4. Receive real-time interleaved messages with Retransmission and process an Execution Report - Confirmation /
Acknowledgement (35=8, 39=0).

5. Submit a sequence message.
6. Receive and process a sequence message.

7. Submit a sequence message.
back to top

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Process real-time messages for FAK during a Resend Response from CME Globex
for On-Demand Format

This fesi could take up fo several minules. Please do mol close the window during the tesl. Closing windovw'siopping les! requires 1o rerun the b2st from slepd

Purpase
The purpose of this fe is to verify that the client system can receive out-of-sequence messages with message inlerdeaving

| Deseription [Fiag [ status
| 1 | Over an ILink connection, submit 3 separate FAK Orders for the selecled oulright instrument. ‘ o | Mot Tested
Receive and process an Execution Report - Confirmation/Acknowledgament message and detect sequance
o | Mot Tested
Jap
| 3 | Submit a Retransmit Reguest message ‘ & | Mot Tested
Recewe real-ime intedeaved massages with Retransmission and process an Execution Report - Mot Tested
Confirmatien/Acknowledgement -
[ | Submit a saquance message. ‘ o | Mot Tested
[ | Receve and process a sequence message. ‘ o | MotTested
| 7 | Submit a saquance message. ‘ & | Mot Tested

Ky not tested i complete pereding i fadad

Process real-time Mass Quote messages during a Resend Response from CME
Globex for Pre-Registered Format / On-Demand Format

The purpose of this test is to verify that Mass Quoting systems can receive out-of-sequence messages with message
interleaving.
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Interview Test Suite - Help

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

This test could take up bo se&veral minutes. Please do nol close the window during the test, Closing window/slopping test requires 1o rensn the lest from slepl

Purpose
The purpase of this test ks 10 verify that Mass Cucting systems can receive oul-olsequence messages with message inberieaving

Description | Fag | stas

. Ower an iLink connaction, submit a two-sided Mass Quole (35=1) for al least 2 quoles from the same selected Not Tested
putright instrument group, each having a quantity greater than 10 o

2 Receive and procass Exacution Repor - Fill notice and delact saquance gap. [ o | MotTested

3 Submit a Retransmit Request message ‘ o | MotTested

. Receive real-time inferleaved messages with Retransmission and process an Execution Report - Mok Tesind
Confirmation/Acknowledgement -

5 Submit a sequence massage. ‘ o ‘ Mot Testad

B Receive and process 8 Sequence message. ‘ & ‘ Mot Tested

7 Submit a sequencs message. ‘ ) ‘ Mot Tested

Key: @ not tested @ complete | pending @ tadad

[ REFRESH |

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

E> To run the Process real-time Mass Quote messages during a Resend Response from CME Globex test:

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) for at least 2 quotes from the same selected outright
instrument group, each having a quantity (->134-BidSize / -135-OfferSize) greater than 10.

2. Receive and process Execution Report - Fill notice (35=b) and detect sequence gap.

3. Submit a Retransmit Request message.

4. Receive real-time interleaved messages with Retransmission and process an Execution Report - Confirmation /
Acknowledgement (35=8, 39=0).

5. Submit a sequence message.
6. Receive and process a sequence message.

7. Submit a sequence message.
back to top

On-Demand format screen
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Interview Test Suite - Post Cer ation Help

Steps of the test: Process real-time Mass Quote messages during a Resend Response from CME
Globex for On-Demand Format

This test could 1ake up 1o several minutes. Flease do not close the window during the tesl. Glosing windowstopping lest requires bo renun the lest from step

Purposs
The purpose of this tast is 1o verity that Mass Quating syslems can receive oul-obssquencs messages with message inbefeaving

| Description [ Fag [ statm
Ower an iLink connaction, submit a two-sidad Mass Cuote (35=i) for at least 2 guotes from the same selected Mot Tastad
! oubright instrumant group, each having a quanlity greater than 10. -
‘ 2 Receive and process Execution Report - Fill notice and detect sequence gap. | o | MotTested
[ 3 Submit a Retransmit Request message. I o | Mot Testea
Receive real-tme interleaved messages with Retransmission and process Mass Quole Acknowledgement
4 o Mot Tasted
message(s)
[ 5 Submil a sequence message. I o | MotTested
‘ [ Recaive and process a sequenca massage. | o | MotTested
[ T Submil a sequence message. I ) | Mot Tested

Beyr @ nof tested @ complete o pending i isded

| REFRESH |
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Business Layer Tests

This section contains information on the AutoCert+ iLink 3.x (External Binary) for Convenience Gateway for Futures & Options -
Business Layer Tests.

0 See more: iLink 3 Binary Order Entry - Business Layer

Market Limit / Order Tests

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

D’ To select the test:
1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the linked tests (below), then proceed to the instructions.

» Market-Limit Order Test for Pre-Registered Format / On-Demand Format

» Market Order Test for Pre-Registered Format /On-Demand Format
3. Click the START TEST button.

¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Market-Limit Order Test for Pre-Registered Format / On-Demand Format

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

Interview Test Suite - Help

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

This lest could lakos up 1o several manules. Flease 60 nod close the window dunng the besl. Closng window/siopping tesl requires 1o renan the 1e31 from step]

Purpose
The purposs of this 1es] is 1o verify 1be chenl sysiam can submil and cancel 8 markslbmit arder and recers and procass the Acknovledgament and Fil
messages Tor an cubright insrument

| Description Flag | Status

| 1 Over an iLink connection, submit Market-Limit Order message with a quantity greater than 1 ] | Mot Tested
| 2 | Receive and Process Execution Report - New Order message. | o | Mot Tested
| 3 Receive and Process Execution Report - Trade Qutnght message o | Mot Tested
| 4 | Submit an Order Cancel Request message for the ramaming quantsty &R on the onginal order submitiad. | o | Mot Tested
| 5 Receive and procass Execution Report - Cancel message o | MotTested

Key it fested i coemplels pending faled
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

D’ To run the Market-Limit Order test:

1. Over an iLink connection, submit Market-Limit Order (35=D) message with a quantity greater than 1 (tag 38-Order-
Qty).

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

3. Receive and Process Execution Report - Trade Outright (35=8, 39=1,2) message.

4. Submit an Order Cancel Request message for the remaining quantity left on the original order (tag 2422-Order-
RequestID) submitted.

5. Receive and process Execution Report - Cancel message.

back to top

On-Demand format screen

Inberview Test Suite - Help

Steps of the test: Market-Limit Order Test for On-Demand Format

This tesl could take up to Seweral minutes. Please do not close the windew during the 1esl, Closing windowistopping les! requines Bo renun the lesl from stepi

Purpase
The purpase of this lest is to verify the client system can submil and cancel 3 market-limit crder and recedae and process the Acknowiedgement and Fill
messages for an outright instnament

| Description | Fiag | Status
i | Cwer an iLink connection, submit Market-Limit Order message with a quanlity greates than 1. ' ¥ ‘ Mot Tested
2 | Recewe and Frocess Execution Repor - New Order message > ‘ Mot Tested
3 | Receive and Process Execution Report - Trade Ouiright message. ' ¥ ‘ Mot Tested
'l | Submit an Order Cancel Reques! message for the remaining quantity keft on the onginal order submitted o ‘ Mot Testad
| 4 | Receiva and process Execution Repon - Cancal massage. > ‘ Mot Tested

Key: O not tested @ complets pendng @ised

Market Order Test for Pre-Registered Format /On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a market order and receive and process the
Acknowledgement and Fill messages for an outright instrument.
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werview  tessune [T oo oo e

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

This tesl could lake up [0 several minutes. Pleasa do nol close the window dunng the lesl. Closing window'siopping lest requires 1o rerun the lest from siepl

Purpose

The purpase of this st is b verify the clienl system can submil and cancel & markel order and reteive and process the Scknovdedgement and Fill
messages for an oulrght instrament.

Description Flag | Status
1 Ower an iLink connection, submit Market Order message with a quantity graater than 1. o Mot Tested
4 Receive and Process Execution Repor - New Onder massage. ] | Not Tested
3 Receive and Process Execution Report - Trade Outright message. & Mot Tested
4 Submit an Order Cancel Request message for the remaining quantity left on the original order submitied. ) | Nt Tested
5 Receaive and process Execution Report - Cancel message. o | NotTested

Heye @ ot tested i complete pereiing i faded

[ REFRESH |

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

b To run the Market Order test:

Over an iLink connection, submit Market Order (35=D) message with a quantity greater than 1 (tag 38-OrderQty).

Receive and Process Execution Report - New Order message.

Receive and Process Execution Report - Trade Outright message.

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

A N

. Receive and process Execution Report - Cancel message.
back to top

On-Demand format screen

Interview Test Suite - Post aticer Help

Steps of the test: Market Order Test for On-Demand Format

This test could take up to several minutes, Pleass do nol close the window during the test. Closing windowislopping best requires 1o rénan the Best from stepi

Purpase
The purpase of this test is 1o verify the cent sysiem can submit and cancel a market arder and receive and process the Acknowledgement and Fill
messages for an oulright |
Description | Fag | storus
1 Ower an iLink connection_ submit Market Order massage with a quantity greater than 1. | o | MotTested
2 Receive and Process Execution Report - New Order massage. | o | MotTested
3 Recaive and Process Exacution Report - Trade Outright massage. | o | MotTested
i Submit an Order Cancel Request message for the remaining quantity left on the onginal order submitied. | o | NotTested
‘ 5 | Receive and process Execution Repor - Cancel message. | o | Not Tesied

Key: @ not tested @ complete | pending i talad

[ REFRESH |
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Stop Limit / Order Tests

The purpose of this test is to verify the client system can submit and cancel a stop limit / stop order and process the
Acknowledgement and Fill messages for an outright instrument.

D‘" To select the test:

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

2. From the Test Suite tab, select from the linked tests (below), then proceed to the instructions.

* Stop Limit Order Test for Pre-Registered / On-Demand Format

» Stop Order Test for Pre-Registered / On-Demand Format

3. Click the START TEST button.

¢ Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Stop Limit Order Test for Pre-Registered / On-Demand Format

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

Interview Test Suite - Help

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

This beal could take up to several minubes. Plaass do mot closs the window durng the (et Closing windowislopping test requines o mmun the test from stepl

Purpose

The purpase of this bast is b verfy the chent system can submil and cancel 8 stop limll order and recaive and process the Acknovwledgemant and Fill
ressages for an oulnght instrument.

| Deseription Flag | Status
1 Qwer an iLink connection, submi Stop-Limit Order message with a quantity greater than 1 o | NotTested
2 | Recsive and Process Execution Report - New Order message | @ . Mot Tested
3 Recelve and Process Execution Repor - New Order message when the stop pice is triggered & Mot Tested
4 [ Recaive and Process Execution Repor - Trade Quinight messags. | o4 | Mat Tested
5 Submit an Order Cancel Request massage for the remaining guantity keft on the oniginal order submitied. o | MoiTested
& | Recsive and process Execution Repon - Cancel message. | a Nof Tested
Hey: & reot tested iy complete pencing i faded
1. Over an iLink connection, submit Stop Limit Order (35=D) message with a quantity (tag 38-OrderQty) greater than 1.
2. Receive and Process Execution Report - New Order (35=8, 39=0) message.
3. Receive and Process Execution Report - New Order (35=8, 39=0) message when the stop price (tag 99-StopPx) is
triggered.
4. Receive and Process Execution Report - Trade Outright (35=8, 39=1,2) message.
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5. Submit an Order Cancel Request (35=F) message for the remaining quantity left on the original order submitted.

6. Receive and process Execution Report - Cancel message.
back to top

On-Demand format screen

merview  Testsune [T e oo new

Steps of the test: Stop Limit Order Test for On-Demand Format

This tes] could take wp 1o several minules, Plaase do nol close the window during the test. Closang window/slogping test réquires b rénan the les] froem stépt

Purpase

The purpose of is lesd is bo verify the client syslem can submit and cancel a stop limit order and receive and process the Acknowledgement and Fill
messages for an ouiright instrument

| Description | Flag | status
1 | Owvier an ILink connection, submit Stop-Limit Qrder message with a quantity greater than 1. | o | Mot Tested
2 Receive and Process Execution Report - New Order message. o Mot Tasted
3 | Recewe and Process Execulion Report - Mew Order message when the stop price is tngpered. | o | Mot Tested
'} Receive and Process Execution Report - Trade Qutright message. o Mot Tested
L | Submit an Oroer Cancel Request message for the remaning quantity ieR on the onginal order sutmitied. | o | Mot Tested
& Raceive and process Execution Report - Cancel message. o Mot Tested

Key: @ not tesled @ complele | pending @ fsled

LECED

Stop Order Test for Pre-Registered / On-Demand Format

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

Interview Test Suite - st Cartificat Help

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

This tesl could lake up 1o several minabes. Pleass do nod close the window dunng the besl. Closang window'slopping besl rsquires bo renen the lest from slapd

L1
Eﬁﬁﬂ?ﬁﬁ&ihﬁﬁ chand sysiem can submit and cancel 3 stop order and receive and process the Acknowledgement and Fill
| Deacription Fiag Status
| 1 Cwer an iLink connection, submit Stop Order message with a quantity greater than 1. o | NotTested
[ 2 Recaive and Process Execulion Repart - New Ondar message. o | Mot Tested
| 3 Receive and Process Execution Report - New Order message when the stop price is nggered o | NotTested
[ 4 Recaive and Process Exaculion Report - Trade Oubnghl message. o | Mot Tested
| 5 Submit an Order Cancel Reguest message for the remaining quantity left on the ariginal order submitted. o | NotTested
[ [ Racaive and process Exacution Report - Cance message. o | Mot Tesled

Kes: & not fesied @ complete | pending i iadsd

LECET
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Over an iLink connection, submit Stop Order (35=D) message with a quantity greater than 1 (tag 38-OrderQty).

Receive and Process Execution Report - New Order message.

Receive and Process Execution Report - New Order message when the stop price (tag 99-StopPx) is triggered.

Receive and Process Execution Report - Trade Outright message.

Submit an Order Cancel Request (35=F) message for the remaining quantity left on the original order (tag 2422-
OrderRequestID) submitted.

Receive and process Execution Report - Cancel message.

On-Demand format screen

Ity iew Test Suibe - Heslgs

Steps of the test: Stop Order Test for On-Demand Format

This best could take up bo several minubes. Plaass do nol closs the vandow during the lesl. Closing windowislopping las] requires 1o renun Bhe lest from sbepi
Purpose

The purpase of this best is 1o verily the client sysiem can submil and cancel a siop order and receive and process ithe Acknovdedgerent and Fill
messages for an outright instrument

D eription Flag Status
1 QOwer an iLink connection, submat Stop Order message with @ quantity greater than 1, o | ot Tested
2 Receive and Process Execution Repor - New Onder message . o . Not Tested
3 Receive and Process Execution Repor - New Order massage when the slop price is triggered o | NotTestad
4 Receive and Process Exacution Repart - Trade Outright message. . o . Mot Tested
5 Submit an Order Cancel Request message for the remaining quantity keft on the cniginal order submitted & | Mot Tested
& Receive and process Execulion Regod - Cancel message. . o | Not Tested

REFRESH

Hey: ol tested i complets penchng i taded

Give-Up Order with Pre-registered / On-demand administrative
Give-Up information

The purpose of this test is to verify that the client system can submit an order with Give-Up information pre-register in Service
Gateway.

D“' To select the test:

1.
2.

Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (EEELEZM) below the test steps may resolve
the issue.
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Interview Test Suite - t t Help

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

This test could take up to several minubes. Plaase do not closs the window during the et Closing windowisiopping 1esl requires 16 rerun the test from slept

Purpose
The purpase of this best is to verify that the client system can submit an crder with Givellp information pre-regisier in Senvice Galeway,

| Description [ Flag | status

. 1 Submit a Party Details Definition Request (35=CX) message with Give Up Information to Service Gateway. ] . Noi Tested
2 | Receive and process Party Detals Defintion Request Acknowledgment & . Not Tested
3 Ower an iLink connaction, submi a Limil Day Order for the instrument. a8 . Mot Tested
4 | Receive and Process Execution Repor - New Qvder message & | NotTested

Key: & rot tested @ complete o pending @ faded

| REFRESH |

Referential information is included for messages sent / received during the test.

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

D To run the Give-Up Order test:

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

2. Receive and process Party Details Definition Request Acknowledgment (35=CY).

3. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instru-
ment.

4. Receive and Process Execution Report - New Order (35=8, 39=0) message.
On-Demand format screen

Interview Test Suite - 5 Help

Steps of the test: GiveUp Order with On-demand administrative GiveUp information

This flesi could take up lo several minuies. Flease do mol close the window during the besl. Closing window'slopping besl requires (o requn the lesd from siepl

Purpase
The purpase of this fest is to verify that the client system can submit an crder with On-demand Givellp infommation

| Description | Flag | Status
Submit a Party Details Definition Request (35=CX) massage with Give Up Information using On-demand
1 o | Mot Tested
format
[ 2 [ Over an iLink connection, submit a Limit Day Order for the instrument. [ o [ Mot Testad
| 3 | Receive and Process Party Details Definition Request ACknowledgment message. | & ‘ Mot Tested
[ ] [ Receiva and Process Execution Report - New Order message. [ o [ Mot Testad

Keye @ not tested @ complete | pending i@ fadad

:
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Outright Complete Order Test for Pre-Registered Format / On-
Demand Format

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.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
D“’ To run the Outright Complete Order Test:

Interview Test Suite - Help

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

This test coubd fake up 1o séveral minutes, Please do nod close the window during the best. Closing window/slopping test réquires 10 rensn the Besi from slepl

Purpose

The purpese of this test is io verify that your application can submil a limif order and recetve and process the Execuion Repors
(Ack Fil Elimination Comecticn Bust) for an outright instrumend

Description | Flag | stotus
. Cwer an iLink conneclion, send a Limit Day Order message with a quantity greater than 1 for the selactad ‘ Mot Tested
dummy instrument -
2 Receive and Procass Execution Report - New Order message. ‘ o | Mot Tested
3 Receive and Process Execution Report - Trade Qutnight. ‘ o | Net Tested
4 Receive and Procass Execution Report - Trade Addendum Outright (Comection) ‘ o | Mot Testad
5 Receive and Process Execution Report - Trade Addendum Outright (Cancellation). ‘ o | Mot Tested
& 1 Submit a Limit Day Order for the instrement [ o I Mot Tested |
T Receive and process an Executon Repor - Elimination. ‘ o | Mot Tested

Koy @ not tested @ complete o pending i faled

LEET

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

1. Over an iLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message with a
quantity (tag 38-OrderQty) greater than 1 for the selected dummy instrument.

Receive and Process Execution Report - New Order message.

Receive and Process Execution Report - Trade Outright.

Receive and Process Execution Report - Trade Addendum Outright (Correction) (35=8, 39=H,G).

v ok W

Receive and Process Execution Report - Trade Addendum Outright (Cancellation) (35=8, 39=H,G).

User Manual - 54 -


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+Execution+Report+-+Trade+Outright
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Trade+Addendum+Outright
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Trade+Addendum+Outright

AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

6. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument.

7. Receive and process an Execution Report - Elimination (35=8, 39=C).
On-Demand format screen

Interview Teat Suite - Help

Steps of the test: Outright Complete Order Test for On-Demand Format

This fesi could take up fo several minutes. Please do not close the window during the lesd. Closing window/stopping lesd requires bo rerun the lesl from stepi

Purpose

The purpase of this lesd is bo verify that your application can submit a limit order and receive and process the Execution Repors
{Ack Fill ESmination Correcion, Bust) for an cutright instrument

| Description Flag | Status
‘ Cwver an iLink connaction, sand a Limit Day Order message with & guantity greater than 1 fior the salected
1 dummy instrument o | NotTesiad
2 | Receive and Process Execution Repor - New Order message. & | Not Tested
3 | Receive and Process Execution Repon - Trade Cufright. ) | Not Testad
4 | Receive and Process Execution Repor - Trade Addendum Qutright (Cormection) o | Mot Tastad
13 | Rac#iva and Process Execultion Rapo - Trada Addandum Outfight (Cancelation). | & | Not Tested
B | Submit a Limit Day Order for the instrument o | Kot Tastad
| T | Raceive and process an Execution Report - Elmination ) | Not Tested

Key: & nof tested @ complets pencding i isded

Spread Complete Order Test for Pre-Registered / On-Demand
Format

The purpose of this test is to verify that your application can submit a spread limit order and receive and process the Execution
Reports (Ack, Fill, Elimination, Correction, Bust) for a spread instrument.

[::' To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D’ To run the spread complete order test:
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Brvbe riew Test Suite - 81 Certifhcatiog Help

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

This tesl could lake up to several minubes. Phease do not close the window durng the tesl Closing window'sioppeng test reguires 1o rerun the besl from slepl

Purpose

The purpase of this lest is bo verify that your application can submit a spread limil order and receive and process the Execution Repors
(Ack Fill Elrmination Correclion Bust) for 2 spread instrument

Deseription Flag Status
1 Qver an iLink connection, send a Limit Order message for the selected spread dummy instrument o | MNotTested
2 Receive and process an Execution Report - Eimination. & | Mot Tested
3 Submit @ Limit Order message with a quantity 1 for the selected spread dummy Instrument o | NotTested
4 Raceive and Process Execution Repor - New Order. o Mot Tested
5 | Receiwe and Process Execution Repor - Trade Spread (Full Fill). & | NotTested
& Raeceive and Process Execulion Repon - Trada Spread Leg (First Leg Full Fill). o Nt Tested
7 | Receive and Process Execubion Report - Trade Spread Leg (Second Leg Full Fill). o | NotTested
Receive and process Execution Repgort - Trade Addendum Spread (Cancellation) for Spread and Spread Leg
: for each leg & Mot Tested
9 Submit 4 separate Lim#t Orders with a quantity 1, o | NotTested
10 | Receive and Process Execution Repen - Trade Spread and Trade Spread Leg for all 4 Full Fills messages. o | Mot Tested
Receive and Process Execution Report - Trade Addendum Spread Leg (Correction for some legs only) for the Not T
M| firet Full Fill message. o asled
o Receive and Process Execution Report - Trade Addendum Spread and Spread Leg (Comection for Spread Not Tested
and some lags) for the second Full Fill messages. Input value for leg trade correction -
Receive and Process Execution Repon - Trade Addendum Spread and Speead Leg (Corection for Spread
13 | and all legs) for the third Full Fill messages. Did you receive and process three separale trade comection o | MotTested
messages (tag 39-OrdStatus=G, tag 150-ExecType=G) for the Spread and each leg 7
Receive and Process Execution Repon - Trade Addendum Spread Leg (Cormection for All lags only) for the
14 fourth Full Fill messages. Did you receive and process two separale trade comection messages (tag 39- o | NotTested
OrdStatus=0, tag 150-ExecType=G) for each leg ?

Kew: @ not tested @ complede pending iitaled

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

1. Over aniLink connection, send a Limit Order [35=D (tag 40-OrdType=2)] message for the selected spread dummy
instrument.

2. Receive and process an Execution Report - Elimination (35=8, 39=C).

3. Submit a Limit Order [35=D (tag 40-OrdType=2)] message with a quantity (tag 38-OrderQty) 1 for the selected spread
dummy instrument.

4. Receive and Process Execution Report - New Order.

5. Receive and Process Execution Report - Trade Spread [Full Fill (tag 39-OrdStatus=2)].

6. Receive and Process Execution Report - Trade Spread Leg (First Leg Full Fill).

7. Receive and Process Execution Report - Trade Spread Leg (Second Leg Full Fill).
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8.

10.

11.

12.

13.

14.

Receive and process Execution Report - Trade Addendum Spread (Cancellation) for Spread and Spread Leg for
each leg.

Submit 4 separate Limit Orders [35=D (tag 40-OrdType=2)] with a quantity (tag 38-OrderQty=1) 1.

Receive and Process Execution Report - Trade Spread and Trade Spread Leg for all 4 Full Fills messages.

Receive and Process Execution Report - Trade Addendum Spread Leg (Correction for some legs only) for the first
Full Fill message.

Receive and Process Execution Report - Trade Addendum Spread and Spread Leg (Correction for Spread and some
legs) for the second Full Fill messages.

o Enter the value for leg trade correction.

Receive and Process Execution Report - Trade Addendum Spread (35=8, 39=H,G) and Spread Leg [35=8, 39=H,G
(Correction for Spread and all legs)] for the third Full Fill messages.

e Answer Yes / No: Did you receive and process three separate trade correction messages (tag 39-OrdStatus=G,
tag 150-ExecType=G) for the Spread and each leg?

Receive and Process Execution Report - Trade Addendum Spread Leg (Correction for All legs only) for the fourth
Full Fill messages.

e Answer Yes / No: 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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Interview Test Suite - Help

Steps of the test: Spread Complete Order Test 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 reguires to rerun the test frem stepi.

Purpose

The purpoese of this test is to verify that your application can submit a spread limit order and receive and process the Execution Reports
(Ack Fill Eliminafion, Correction, Bust) for a spread instrument.

Please assign a Sendercomp ID and make sure a valid instrument is selected to start certifying a test.

Description Flag Status
1 COver an iLink connection, send a Limit Order message for the selected spread dummy instrument. & Mot Tested
b Receive and process an Execution Report - Elimination. > Mot Tested
3 Submit & Limit Order message with a quantity 1 for the selected spread dummy instrument. & Mot Tested
4 Receive and Process Execufion Report - New Order. w | NotTested
5 Receive and Process Execution Report - Trade Spread (Full Fill). W | NotTested
& Receive and Process Execution Report - Trade Spread Leg (First Leg Full Fill). o | NotTested
7 Receive and Process Execution Report - Trade Spread Leg (Second Leg Full Fill). o Mot Tested

Receive and process Execution Report - Trade Addendum Spread (Cancellation) for Spread and Spread Leg

g for each leg. & | NotTested
9 Submit 4 separate Limit Orders with a quantity 1. & Mot Tested
10 Feceive and Process Execufion Report - Trade Spread and Trade Spread Leg for all 4 Full Fills messages. 7 Mot Tested
Receive and Process Execufion Report - Trade Addendum Spread Leg (Correction for some legs only) for the
11 ) Mot Tested
first Full Fill message. L4
Recsi dP Execufion Report - Trade Addendum Spread and S d Leg (Correction for § d
. eceive and Process Execufion Repo rade Addendum Spread and Spread Leg (Correction for Sprea Not Tested

and some legs) for the second Full Fill messages. Input value for leg trade correction. L4

Receive and Process Execufion Report - Trade Addendum Spread and Spread Leg (Correction for Spread
13 and all legs) for the third Full Fill messages. Did you receive and process three separate trade correction & Mot Tested
messages (tag 39-OrdStatus=G, tag 150-ExecType=G) for the Spread and each leg?

Feceive and Process Execufion Report - Trade Addendum Spread Leg (Correction for All legs only) for the
14 fourth Full Fill messages. Did you receive and process two separate trade correction messages (tag 39- & Mot Tested
OrdStatus=0G, tag 150-ExecType=G) for each leg?

Key: | not tested @ complete pending @ failed

| REFRESH |

Manage GTC / GTD Order LifeTime for Pre-Registered / On-
Demand Format

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).

[} To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

'0' Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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E} To run the manage GTC / GTD Order Lifetime test:

InRErview Tast Suite - a1 I Help
Steps of the test: Manage GTC/GTD Order Life Time for Pre-Registered Format
This best could take up bo several minutes. Please do not close fhe window during the fest. Closing windov/stopping lest requires ta renun the fest from stepi
Purpose
Er;bﬁumudmu test ks o werify that the client system can submi orders and process comesponding responses for each eligible TimeinForce (GTC and
| Deseription | Flag | Stams
1 | Owver an iLink connection, submi a Limit GTC Qrder for the instrument with a quantity greater than 1 o ‘ Mot Tested
. 2 Recaive and process Execution Report - New Ordar. o [ Mot Tested
3 Receive and process Execution Report - Trade Outright ) ‘ Kot Tested
. 4 Submit & Limit GTD Order for the instrument with & quantity greater than 1. | o [ Mot Tested
5 Recaive and process Execution Report - New Qrder, & ‘ Mot Tested
- & | Recaive and process Execution Report - Trade Outright o [ Mot Tested
Keys @ nof tested @ complele | pending @ faled
CEET

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

1. Over an iLink connection, submit a Limit GTC Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=1)] for the instru-
ment with a quantity (tag 38-OrderQty) greater than 1.

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

3. Receive and process Execution Report - Trade Outright (35=8, 39=1,2).

4. Submita Limit GTD Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument with a quantity (tag
38-OrderQty) greater than 1.

5. Receive and process Execution Report - New Order (35=8, 39=0).

6. Receive and process Execution Report - Trade Outright (35=8, 39=1,2).
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Interyview Test Suite - 8 Help

Steps of the test: Manage GTC/GTD Order LifeTime for On-Demand Format

This test could fake up 10 several minubes, Please do nod close the window during the test. Clesing windovw'siopping test requires 1o rerun the test from sdepl

Purpose
;I;::‘p:wpow-n!mm test is fo verify that the clend system can submit orders and process cormesponding responses for each eligible TimelnFonce (GTC and
Description [ Fag | seatus
[ 1 . Ower an iLink connection, submit a Limit GTC Order for the instrument with a quantity greater than 1 o | NotTested
2 Receive and process Execution Report - New Order & | NotTested
3 . Recaive and process Execution Report - Trade Oulright. & | Mot Tested
4 Submit a Limit GTD Qrder for the instrument with a quantity greater than 1. o Mot Tested
5 . Raceive and process Exacution Report - New Ordar @ Not Tested
[ Receive and process Execution Report - Trade Outright o Mot Tested

Key: @ rot tested i complete perding i@ taled

==

FAK Order Test for Pre-Registered / On-Demand Format

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

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.

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

This best could fake up to several minutes. Pleass do not close the window during the lest. Closing windowistopping fest requires fo rerun the test from stept

::?u’r:ouulmn test s lo veridy the chenl sysiem can submit an FAK order and receive and process the Acknowhedgemant and Fill messages for an
cutright instrument
Description [ Frsg | status
| 1 - Submit a Lirat FAK Ordar for the instrument. ] - Mot Tested
2 Receive and process Execution Report - New Order, o | NotTested
3 : Receive and process Execution Report - Elimination. & . Mot Tested
4 Submit a Limit FAK, Order for the instrument & | MoiTested
5 . Receive and process Execution Repo - Naw Order. @ . Mot Tested
[ Recaive and process Execution Report - Trade Oulright & | MNotTested

Mey: § nod tested i@ complebe pencing i falad

| REFRESH |
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Referential information is included for messages sent / received during the test.

D’ To run the Fill-and-Kill Order test:

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

Submit a Limit FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] for the instrument.

Receive and process Execution Report - New Order (35=8, 39=0).

Receive and process Execution Report - Elimination (35=8, 39=C).

Submit a Limit FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] for the instrument.

A S

Receive and process Execution Report - New Order (35=8, 39=0).

6. Receive and process Execution Report - Trade Outright (35=8, 39=1,2).
On-Demand format screen

Interview Test Suite - Help
Steps of the test: FAK Order Test for On-Demand Format

This test could 1ake up 10 several minubes, Pleass do nod close the window during the test. Closing window/slopping best requires 15 renan the best from slépi

Purpose

The parpese of this test is fo verify the clend sysiem can submit an FAK, crder and recetve and process the Acknovdedgement and Fill messages for an
eutright insbrument.

Description | Flag | status
| 1 - Subrmit a Limi FAK Ordar far the mstrumant ‘ o | MotTested
e Receive and process Execution Report - New Order ‘ o Mot Tested
| 3 - Racaive and process Execution Report - Elmination. ‘ o Mot Tested
4 Submit a Limit FAK, Order for the instrumeant ‘ o | MotTested
| 5 - Racaive and process Exacution Report - Mew Order. ‘ a Mot Tested
& Receive and process Execution Report - Trade Qutright ‘ o Mot Tested

Key: @ not tested @ complete o pending italead

 REFRESH

Order Cancel / Cancel-Replace Tests

The following instructions illustrate the process to run and complete order cancel and cancel replace tests.

[::' To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

* Multiple Cancel Replace for Pre-Registered / On-Demand Format

» Cancel-Replace with IFM for Pre-Registered / On-Demand Format

* Order Cancel Replace without OrderID for Pre-Registered / On-Demand Format

* Order Cancel without OrderlD for Pre-Registered / On-Demand Format
3. Click the START TEST button.
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0 Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Multiple Cancel Replace for Pre-Registered / On-Demand Format

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 change of priority in the book.

D" To run the Multiple Cancel Replace test:

Imterview Test Suile - Help
Steps of the test: Multiple Cancel Replace for Pre-Registered Format
This tesl could lake up 10 seversl minules, Plaase do nol close the window during tha bast. Clesing window/slopping tesl raquires 19 renn tha bast from slepi
Purpase
The purpose of this 125t is to verify that the cliend system can submit an onder and then modify § several times (price. quantity) with and without change of
pricaity in the book
| Description | Flag | Status
| 1 COwer an iLink connection, submit a Limit Day Order for the instrument. | o | Mot Tested
| 2 Receive and process Execution Report - Mew Order | > | Mot Tested
[ 3 Submit an Order Cancel/Raplace Requeast for the instrument, changing the quantity. [ a4 Mot Tasted
| 4 Receive and process Execution Report - Modify | o | NotTested
[ 5 Submit an Order CancelRaplace Request for the instrument, changing the prica. [ a4 Mol Tested
| § Receive and process Execution Report - Modify | o | MNotTested
| 7 Submit an Order Cancel/Replace Request for the instrument changing the price and quantity. | a Mot Testad
| 8 Receive and process Execution Report - Modify | o | NotTested
| ] Racaiva and process Exacution Raport - Trade Outfight. | o | Mot Tested
Key: @ not tesied @ compl sl perding i taded
 REFRESH |

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

1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelInForce=0)] for the instru-
ment.

Receive and process Execution Report - New Order (35=8, 39=0).

Submit an Order Cancel/Replace Request (35=G) for the instrument, changing the quantity (tag 38-OrderQty).

Receive and process Execution Report - Modify (35=8, 39=5).

Submit an Order Cancel/Replace Request (35=G) for the instrument, changing the price (tag 44-Price).

Receive and process Execution Report - Modify (35=8, 39=5).

N o v ok~ w N

Submit an Order Cancel/Replace Request (35=G) for the instrument, changing the price (tag 44-Price) and quantity
(tag 38-OrderQty).

User Manual - 62 -


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
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+Order+Cancel+Replace+Request

AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

8. Receive and process Execution Report - Modify (35=8, 39=5).

9. Receive and process Execution Report - Trade Outright (35=8, 39=1,2)
back to top

On-Demand format screen

Interview Test Suite - 8l T I Help

Steps of the test; Multiple Cancel Replace for On-Demand Format

Thiss te5l could take wp 1o several manuies, Please do nol close the window during the lest. Closing window/siopping best requires 1o renan the test from slepl

Purpose

The purpose of this 1est is fo verify that the clent syslem can submit an crder and then medify § several times (price.quaniity) with and withow! change of
[priceity i the book

| Description [ Fiag Status

| 1 | Qver an iLink connection, submit a Limit Day Order for the instrument ‘ & | NotTested

I 2 l Receive and process Execution Report - New Order. [ o | NotTested l
| 3 | Submit an Order CancelReplace Request for the instrument changing the quantity. ‘ o | MetTested

| 4 | Raceive and pracess Execution Raport - Modify. ‘ o | NolTested

| 5 | Submit an Order CancelReplace Request for the instrument changng the price. ‘ o | MNotTested

| & | Raceive and pracess Execution Report - Modify. ‘ a4 | Mot Tested

| 7 | Submit an Order Cancel/Replace Request for the instrument changing the price and guantity ‘ o | NotTesed

| a | Raceive and pracess Execution Report - Modify. ‘ o Mot Tested

| 9 I Receive and process Execution Report - Trade Outright. ‘ o | Not Tested

Keye @ not tested @ complede ) pending i fadsd

| REFRESH |

Cancel-Replace with IFM for Pre-Registered / On-Demand Format

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 IFM.
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mevvew  Testsune [ Help

Steps of the test: Cancel Replace with IFM for Pre-Registered Format

This test could take up 1o several minubes. Please do nod close the window durning the tesl. Closeng window'stopping test requires 1o renen the lest from slapl

Purposs
The purpase of this (el is 10 verfy that ihe chent syslem can submil an onded and then modify i several imes (guantity oly) with IFI

Descripbion [Fag [ sStatus
1 Ower an iLink connection, submit 3 Limit Day Order for the instrument with a guantity greater than 100 ‘ o Mot Tested
2 | Recaive and precass Exacution Report - New Ordar. [ ) . Mot Tesied
3 Receive and process Execution Report - Trade Outright (Partial Fill) ‘ & | MotTested
4 | Submit an Order Cancel-Replace Request for the instrument, increasing the guantity. [ & . Mot Tested
5 Receive and precess an Execution Report - Modify, ‘ o | MotTested
‘ [ | Recsive and precass Execution Raport - Trade Oubright (Partial Fill. [ o - Mot Tested
7 Submit an Order Cancel-Replace Reguest for the instrument, decreasing the guantity by 2 ‘ o Mot Tested
] | Racaive and process Exacution Repart - Trade Oubright (Filled). [ ) . Not Tested
9 Receive and process Order Cancel Replace Reject ‘ o | MotTested

Key: o not testad i complats parding @ falad

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

D’ To run the Cancel-Replace with IFM test:

1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instru-
ment with a quantity (tag 38-OrderQty) greater than 100.

Receive and process Execution Report - New Order (35=8, 39=0).

Receive and process Execution Report - Trade Outright [35=8, 39=1,2 (tag 39-OrdStatus=1)] (Partially Filled).

Submit an Order Cancel-Replace Request for the instrument, increasing the quantity (tag 38-OrderQty).

Receive and process an Execution Report - Modify.

Receive and process Execution Report - Trade Outright (Partial Fill).

Submit an Order Cancel-Replace Request for the instrument, decreasing the quantity (tag 38-OrderQty) by 2.

Receive and process Execution Report - Trade Outright [35=8, 39=1,2 (tag 39-OrdStatus=2)] (Filled).

© ® N @ v oA W

. Receive and process Order Cancel Replace Reject (35=9, 434=2).
back to top

On-Demand format screen
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Interview Test Suite - t t Help

Steps of the test: Cancel Replace with IFM for On-Demand Format

This test could 1ake up 1o séveral minutes, Please do nol close ihe window during the lesd. Closing window/stopping 1831 requires 1o nerun the fest from step

Purposs
The purpese of this test s 1o verify thal the client system can submi an order and then modify it several times. (quandity ony) vith IFK

Description [Flap [ Stats
1 Qwer an iLink connection, submit a Limit Day QOrder for the ingtrument with a quantity greater than 100 o | Not Tested
. 2 : Recaive and procass Exacution Report - New Ordear. . o [ Not Tested
3 . Receive and process Execution Report - Trade Quiright (Partial Fill) . o | Not Tested
.- 4 1 Submit an Order Cancel-Replace Request for the instrument, increasing the quantity. 1 ¥ [ Mot Testad
5 Receive and process an Execution Report - Modify. - o | Not Tested
& . Receive and process Execution Report - Trade Outright (PartialFill). o | Mot Testad
7 . Subrit an Order Cancel-Replace Request for the instrument, decreasing the quantity by 2. | o | Not Tested
5 [ Receive and procass Exacution Report - Trade Outright (Filiad) o | Mot Testad
E] . Recaive and process Order Cancel Replace Reject. . o | Not Tested

Key: @ not tested @ complete & pencing @ Taded

| REFRESH |

Order Cancel Replace without OrderlD for Pre-Registered / On-Demand Format

The purpose of this test is to verify the client system can submit and modify a Day limit order without providing an OrderID
(tag 37).

Interview Test Suite - st t Help

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

This tesi could take up to several minules. Please do not close the window during the lesl. Closing windowstopping 165 requires bo rerun the fes from stepl

Purpase
The purpose of this lest is to werify the cllent sysiem can submil and medify a Day §mit order without providing an OrderD (tag 37)

Description | Flag | Stanm

1 | Qwer an iLink connection, submit a Day Limit Qrder message & | Mot Tested

2 | Receive and Process Execution Report - New Order message. o I Mot Testad

3 | Submit an Order CancelReplace Reguest without OrderlD, & | Mot Tested
| 4 [ Receiva and process Execution Repo - Modify. o I Mot Tested

Key: @ nol tested @ complete | pendng @ 1aled

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

E:" To run the Order Cancel Replace without OrderID test:

1. Over an iLink connection, submit a Day Limit Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message.

2. Receive and Process Execution Report - New Order (35=8, 39=0) message.
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3. Submit an Order Cancel/Replace Request (35=G) without OrderID (tag 37).

4. Receive and process Execution Report - Modify (35=8, 39=5).

back to top
On-Demand format screen

Interview Test Suite - Help

Steps of the test: Order Cancel Replace without OrderlD for On-Demand Format

This tesd could take up 1o 3everal minules. Please do nol close the windew dunng the lesd. Closing windowislopping lesd requires B rerun the fes! from sbepl

Purpase
The purpase of this lest is bo verify the client system can submil and medify a Day Emit arder without providing an OrderD (tag 37)

Description | Fiag |  status

1 | Ower an iLink connection, submit & Dy Limit Order message. & | Mot Tested

2 [ Raceive and Process Execution Report - New Order massage o [ Mot Tested

3 | Submit an Ovder CancelReplace Request without Orderl D, o | Not Tested
| 4 [ Raceive and process Execution Repor - Modify. o [ Kol Tested

Key: @ nod lesied @ complets pendng @ laded

Order Cancel without OrderID for Pre-Registered / On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a Day limit order without providing an OrderID (tag
37).

Inbereiew Teat Suite - 5 Help

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

This lesl could lake up 1o several manules. Plaxss do nol close the window during tha tesl Closing window/slopping test raquires 1o ranan tha basl from slapl

Purpose
The: purpose of this 1231 is fo verify the client sysiem can submit and canced a Day Emit order without providing an OrderlD (tag 37)

| Description [ Fiag Status

| 1 Cwer an iLink connection, submit 8 Day Limit Order message. | o | MNotTested
| 2 | Receive and Process Execution Report - New Order message. | o | NotTested
| 3 Submit an Order Cancel Reguest without OrderiD | o | MNotTested
[ 4 ' Racaive and process Execution Report - Cancel message [ a4 | Mt Tested

Key: & not tested @ complete perding @ talad

| REFRESH |

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

D’ To run the Order Cancel without OrderlID test:

Over an iLink connection, submit a Day Limit Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message.

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

Submit an Order Cancel Request (35=F) without OrderID (tag 37).

R

Receive and process Execution Report - Cancel (35=8, 39=4) message.
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On-Demand format screen

Bivie e Test Suite - Help

Steps of the test: Order Cancel without OrderlD for On-Demand Format

This fest could take up (o several minules. Fiease do not close Bhe window during the fest. Closing windowsicpping test requires 1o rerun the test from step1

Purpase
The purpass of this 1851 is to werify the client system can submit and cancel a Day limit order without providng an GrderlD (ag 37)

Description Flag | Staws
1 | QOwer an iLink connection, submit a Day Limit Order message o | MNolTested
| 2 | Receva and Process Execution Repon - New Order message. | & l Not Tested
| 3 | Submit an Order Cancel Request without OrderiD, | o | NotTested
| 4 | Receva and process Execution Repor - Cancel massage. | & ' Mot Tested
ot

Ko ot tested @ complete pencing i taded

Manage Route-Through for Pre-Registered / On-Demand
Format

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 Firm IDs).

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D’ To run the Route-Through test:
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oo Tessune [ - Help

Steps of the test: Manage Route-Through for Pre-Registered Format
This et could lake up 1o several minuies. Flease do nol close the window during the test. Closing window'slogping test requires 1o renun the test from step1
Purpose

Tha purpose of This 18l is 1o verify thal the chend syslam can manage orders using mulipls Fem 10s for the same session 10 (altemate submission of
order, cancel replace and cancels from different FamiDs)

| Description [ Fiag Status
Over an iLink connection, submit a Limit Order for the instrument with a quantity greater than 1 using Firm 1D
1 # & Mot Tested
| H Recena and process Execution Report - New Order | o | Mot Tested
| 3 Submit a Limit Order for the instrument with a quantity greater than 1 using a dfferent Firm 1D, | o Mot Tested
| 4 Receie and process Execution Report - New Order | o | Neot Tested

Key: @ not tested @ complete o perding i@ taed

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

1. Over an iLink connection, submit a Limit Order (35=D) for the instrument with a quantity (tag 38-OrderQty) greater
than 1 using Firm ID #1.

2. Receive and process Execution Report - New Order.

3. Submit a Limit Order (35=D) for the instrument with a quantity greater than 1 using a different Firm ID.

4. Receive and process Execution Report - New Order.
On-Demand format screen

Interview  Test Suite - Help

Steps of the test: Manage Route-Through for Pre-Registered Format

This best could take up to several minutes. Please do not close the window during the fesi. Closing window/stopping fesd requires lo renun the: fest from step1

Purpose

The purpose of this test s 1o verify that the client system can manage orders using multiple Firm |Ds for the same session |0 (alemate submission of
order, canced replace and cancels from different FirmiDs)

Description | Flag Status
Ower an iLink connection, submit a Limit Order for the instrumeant with a quantity greater than 1 using Firm 1D
i . o | NotTested
2 Receive and process Execution Report - New Order, o | NotTested
3 Submit a Lirmit Order for the instrument with 3 quantity greater than 1 using a different Firm 1D, a4 Mol Tested
4 Receive and process Execution Report - New Order, o | NotTested

Heyr 0 nofd fested i complete pending i taled

[ REFRESH |

Manage Minimum Quantity

The following instructions illustrate the process to run and complete tests for minimum and maximum quantity tests.

D’ To select the test:
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1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

* Manage Minimum Quantity for Pre-Registered / On-Demand Format

* Manage Maximum Quantity Display for Pre-Registered / On-Demand Format

* Manage Maximum Quantity Display with Cancel-Replace for Pre-Registered / On-Demand Format
3. Click the START TEST button.

0 Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Manage Minimum Quantity for Pre-Registered / On-Demand Format

The purpose of this test is to verify that the client system can submit an order with Minimum Quantity used in a different
scenarios.

D" To run the Manage Minimum Quantity test:

Inbervisw Tasl Suite - Help

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

This fest could take up (o several minuies. Fiease do nod close the window during the test. Closing window'siopping test requires 1 renan the lesd from stepl

Purpase
The purpose of this lesd is to verify that the clhent system can submit an coder with Minimum Quantity used in a different scenarics

| Description | Fiag | status
i [ Cwver an iLink connection, submit a Limit FAK Order for the instrument with & minimum guantity value [ & [ Mot Tastad
2 | Receive and process Execution Report - Mew Order | & ‘ Mot Tested
3 [ Receiva and process Execution Report - Eimination [ o [ Mot Tested
4 | Submit a Limit FAK Order for the instrument with 8 minimum guantity value | ) ‘ Mot Tested
5 [ Receiva and process Execution Report - New Qrder [ o [ Mot Testad
& | Receive and process Execution Report - Trade Qutright | & ‘ Mot Tested

Keyr @ not tested @ complete pending @ daded

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

1. Over an iLink connection, submit a Limit FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] for the instru-
ment with a minimum quantity (tag 110-MinQty) value.

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

3. Receive and process Execution Report - Elimination (35=8, 39=C).

4. Submit a Limit FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] for the instrument with a minimum
quantity (tag 110-MinQty) value.
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5. Receive and process Execution Report - New Order (35=8, 39=0).

6. Receive and process Execution Report - Trade Outright (35=8, 39=1,2).
back to top

On-Demand format screen

Interview Test Suite - L t Help

Steps of the test: Manage Minimum Quantity for On-Demand Format

This best could 1ake up 10 sevedal minutes. Fleass do nol chose the window dunng the lesl. Closing window/siopping 1831 requires 1 menun the 1251 from step

Purposs
The purpase of ihis lesl i o verity that the chenl sysiem can submd an order with Minimuwm Quanlity used in a differenl scenarios

Description | Fiag Status
| i . Crver an iLink connection, submit a Limit FAK Order for the instrument with 8 minirmum quanlity vakse - o [ Mot Tested
2 Receive and procass Execution Report - New Order, o . Mot Tested
3 [ Recaive and process Execution Report - Eimination. . o - Mot Tested
4 Submit a Limit FAK Order for the instrument with & minimum quantity value o | NotTested
1 . Recaive and process Execution Report - New Ordar. - o - Mot Tested
& Receive and process Execution Report - Trade Qutright o . Not Tested

Key: o ndd tested i complets panding @ Taled

| REFRESH '

Manage Maximum Quantity Display for Pre-Registered / On-Demand Format

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).

D’ To run the Manage Maximum Quantity Display test:

Interview  Test Suite - Help

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

This test could take up 1o several minutes, Please do not close the window during the tesl. Closing window/stopping tesd requires lo rerun the lest from step

Purpose

Tha piepose of thes 15l is 1o verify thal the chanl sysiem can submil an order wilh Display Cuanity (tag 1138-DisplayQily) used in differani scanarnios
{mulliple partial fills grealer and smaller than DisplayQty. wilth and wilhoul cancelineplace )

| Description [ Fisp | status
. Over an iLink connection, submit a Limit Day Ordes for the instrurnent with 8 quantity greater than 4 with Mot Tested
display quantity (DisplayQty) greater than 2 o
[ 2 Recaive and process Exacution Report - New Order. o [ Mot Tested
| 3 Recenve and process Execution Report - Trade Outnight ) | Mot Tastad
[ 4 Racaive and process Exacution Report - Trade Outright o [ Hot Tastad

Key: & nof lested @ complebs pencing i faled

0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.
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1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instru-
ment with a quantity (tag 38-OrderQty) greater than 4 with display quantity (tag 1138-DisplayQty) greater than 2.

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

3. Receive and process Execution Report - Trade Outright (35=8, 39=1,2)

4. Receive and process Execution Report - Trade Qutright (35=8, 39=1,2)
back to top

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Manage Maximum Quantity Display for On-Demand Format

This test could take up to several minutes. Pleass do not close the window dunng the lesl. Closing windowwslopping 165 requines fo renun the lest from sbepl

Purpose
The purpase of this best is to verify that the client system can submil an order with Display Quantity (fag 1133-DisplayQty) used in different scenarios
[multiple partial fils greater and smalier than DisplayOity, with and without cancelreplace)

Flag Status

| Description
Ower an iLink connectson, submd a Limit Day Order for the instrument with a quantity greater than 4 with Mot Testad
! display quantity (DisplayQty) greater than 2, -
2 | Receive and process Execution Repor - New Order. & | NolTested
3 | Receive and process Execution Regor - Trade Outright & Mot Tastad
4 | Raceive and procass Execution Repo - Trade Oulright 4 Hot Tested

Hew: not tesbed i@ complete penchng i laded

Manage Maximum Quantity Display with Cancel-Replace for Pre-Registered /

On-Demand Format

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).

D’ To run the Manage Maximum Quantity Display with Cancel-Replace test:
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wervew | totsore [ o creeren | oo

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

This test could take up to several minutes. Please do nod close the window during the test. Closing window/slopping test requires 1o renan the besd from slepi

Purpose

The purpose of this test s 1o verify that the chent system can submit an order with Display Quaniiy (tag 1138-DisplayQty) ssed in different scenanios
(multipe pariial fills greater and smaler than DisplayQty. with and without cancelireplace

| Description [ Fiag Status
. guhmﬂ @ Limét Day Order for the instrument with a quantsty greater than 4 with a display quantity greater than ‘ o | NotTested
2 : Receive and process Execution Report - New Order. [ o | NotTested
3 Receive and process Execution Report - Trade QOutright ‘ ) Mot Tested

[ 4 : Submil an Order CancelReplace Request incraaszing the quantity and the DisplayQty amount. [ o | MotTested
5 Receive and process Execution Report - Modify ‘ & | NotTested
3 : Receive and proceass an Execubion Repor - Fil Nolice message. [ o | NotTested
7 Submit an Order CancelReplace Regquest decreasing the Display Oty amont ‘ o | MNotTested
& : Recsive and process Exacution Report - Modify [ o | Mot Tested
9 Receive and process Exacution Report - Trade Qutright ‘ o Mot Tested

Key: & not lested i complste perding i falad

| REFRESH |

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

1. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument with a quantity (tag
38-OrderQty) greater than 4 with a display quantity (tag 1138-DisplayQty) greater than 2.

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

3. Receive and process Execution Report - Trade Outright (35=8, 39=1,2)

4. Submit an Order Cancel/Replace Request (35=G) increasing the quantity (tag 38-OrderQty) and the DisplayQty (tag
1138-DisplayQty) amount.

5. Receive and process Execution Report - Modify (35=8, 39=5).

6. Receive and process an Execution Report - Fill notice (35=8) message.

7. Submit an Order Cancel/Replace Request (35=G) decreasing the DisplayQty (tag 1138-DisplayQty) amount.

8. Receive and process Execution Report - Modify (35=8, 39=5).

9. Receive and process Execution Report - Trade Outright (35=8, 39=1,2)

back to top

On-Demand format screen
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Inferview Test Suite - Post Cerbifcat Help
Steps of the test: Manage Maximum Quantity Display with Cancel-Replace for On-Demand Format
This les could 1ake up lo several minules. Flease do nod close ive window during the test. Closing window/slopping best requires bo renun the lest from siap

Purpose

The puspase of this lasl is o verify that the chent systern can submil an srder with Display CuanSty (tsg 1138-DisplayCiy) used in differant scananas

(rrutiphe partial fills greater and smaller than CisplayQty, with and withoul cancelireplace)
| Description | Fiag [ stane

Submif a Limit Day Order for the instrement with a quanlity greater than 4 with a display quantity greater than
1 3 o | WNotTesied
| 2 Receive and process Execution Report - Mew Order. | o | Mot Tested
| 3 Racanve and process Execulion Report - Trade Qutrght | & | Mot Tested
| 4 Submit an Order CancelReplace Request increasing the quantity and the DisplayQty amount. | o | Mot Testad
| 5 Receive and process Execulion Report - Modify | o | Mot Tested
| [ Raceive and process an Execution Raport - Fill Notice massage. | o4 | Mot Tastad
| 7 Submit an Order Cancel/Replace Reques! decreasing the DisplayQty amount | & | Mot Tested
| 8 Receive and procass Execution Report - Modity | o | Mot Testad
| 9 Receive and process Execulion Report - Trade Quiright | ¥ | Mot Tested
Key: @ not tested @@ complete o pending @ faded

Manual Order Indicator Tests

The following instructions illustrate the process to run and complete manual order indicator tests.

D To select the test:

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

2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

¢ Manual Order Indicator for Manual System for Pre-Registered / On-Demand Format

¢ Manual Order Indicator for Manual System (Mass Quotes) for Pre-

Registered / On-Demand Format

¢ Manual Order Indicator for ATS System for Pre-Registered / On-Demand Format

¢ Manual Order Indicator for ATS System (Mass Quotes) for Pre-Reg

istered / On-Demand Format

¢ Manual Order Indicator for Semi Automated System for Pre-Registered / On-Demand Format

¢ Manual Order Indicator for Semi Automated System (Mass Quotes) for Pre-Registered / On-Demand

Format

3. Click the START TEST button.

0 Note:

the issue.

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve

Referential information is included for messages sent / received during the test.
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Manual Order Indicator for Manual System for Pre-Registered / On-Demand
Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.
D“' To run the Manual Order Indicator for Manual System test:

Intenview Test Suita - Help

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

Thits test cowld lake up 10 several minules, Please do nol close the window during the best. Closing window/siopping test requires bo renun the fest from shepi

Purpose
The purpose of thés 1est case is bo verify how customer is using Manual Crder Indicator tag

| Description Flag | Status

| 1 Ower an ILink connection, submil a Limit Day Order with the proper Manual Order Indicator tag 1. a | Mot Tested

| 2 Receive and Process Execution Report - New Crder o | Mot Tasted

Key: @ not lested @ complete o pending @ faded

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

version of the test.

1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] with the
proper Manual Order Indicator tag 1 [tag 1028-ManualOrderindicator=1(manual)].

2. Receive and Process Execution Report - New Order (35=8, 39=0).
back to top

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Manual Order Indicator for Manual System for On-Demand Format

This lesl could lake up 1o several minules. Flease do nol close ihe window during the lesl. Closing window/slopping lesd requires Lo renun the lest from sbepi

Puifpass
The pirpose of this les cass is bo verify how cusiomer is using Manual Order Indicator 1ag

| Description Flog | Status
| 1 Ower an ILink connection, submit a Limit Day Order with the proper Manual Order Indicator tag 1 o | Mot Tastad
2 Receive and Process Execution Report - Mew Order o | Mot Tested

Key: @ not tested @ complete & pending i inded

Manual Order Indicator for Manual System (Mass Quotes) for Pre-Registered /
On-Demand Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.

D" To run the Manual Order Indicator for Manual System (Mass Quotes) test:
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Interview Test Suite - Heilp

Steps of the test: Manual Order Indicator for Manual System (Mass Quotes) for Pre-Registered
Format
This tes] could taks up fo several minules. Plaase do nol close Bhe window during the 1esl. Closing windowsiopping 1esl rsguires 1o rerun the tesl from sep

Purpase
The purpose of this les] case is o verfy how cusfomer is using Manual Order Indicalor fag

| Description [ Flag | status

| 1 | Qwer an ILink connection, Submit @ two-sided Mass Quole with the proper Manual Crder indicator 1ag 1 | o | NotTested

[ 2 [ Raceive and process Mass Quole Acknowladgment. [ o | Mt resm-
Key: @ mot tested i complete p.-emlng B iaded

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

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with the proper Manual Order Indicator tag 1 [tag
1028-ManualOrderindicator=1(manual)].
2. Receive and process Mass Quote Acknowledgment.
back to top

On-Demand format screen

vl neiew Test Suite - & Help

Steps of the test; Manual Order Indicator for Manual System (Mass Quotes) for On-Demand Format

This test could fake up to several minutes. Please do not close the window during the tesl. Closing window/stopping tes! requires bo renun the fest from stepi

Purpose
The purpose of this test case is fo verify how customer is using Manual Order Indicalor tag

Description Fiag | Status
1 Over an ILink connection, submd a two-sided Mass Quaote with the proper Manual Order Indicator tag 1. o | Mot Tested
2z Recaive and process Mass Cuote Acknowledgmant, o | Kot Tested
Key: @ not lested @ complete o pendng @ faled

Manual Order Indicator for ATS System for Pre-Registered / On-Demand
Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.

E} To run the Manual Order Indicator for ATS System test:
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mervew Tentsone [ Help

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

This ferel Coouifdl Rakg v 10 Jrveral manuies Flease &0 nol Ciode B windowy Gunng P esl Clogng wingow Sioppendg 1ew meguires 1o ngrun Pt bewl from shep

Purpose
Thee purposs of this ksl case = 1o venty how cusiomes B vsang Mamual Oeder IndsCaior Lag

| eseripeion Fiag | States
1 | O ain ILink connection, sulbvmsl & Limé Day Onder with Bhe peroper Manual Oeder IndScater 1ag 0 o | WotTesied
2 |Hmmﬁms&mmﬂm-m0¢dﬂ o | NotTestmd
Hey: @ not tesied o complete porcing i faled

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

version of the test.

1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] with the
proper Manual Order Indicator tag 0 [tag 1028-ManualOrderindicator=0(automated)].

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

back to top

On-Demand format screen

Interview Test Suite - Post Certificat Help

Steps of the test: Manual Order Indicator for ATS System for On-Demand Format

This tesl could fake up to several minutes, Please do nol close the window during the lest. Closing windowistopping lest requires io rerun the tesi from step1

Purpase
The purpase of this test case is lo verify how customer is using Manual Order Indicator lag.

Description Flag Status.
1 | Ower an ILink connection, submit a Limit Day Order with the proper Manual Order Indicator tag 0. o Mot Tested
| 2 | Raceive and Process Execution Report - New Order. & | NotTested

Key: o not tested @ complete pending @ faled

Manual Order Indicator for ATS System (Mass Quotes) for Pre-Registered / On-
Demand Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.

b’ To run the Manual Order Indicator for ATS System (Mass Quotes) test:

el | | -

Stepa of the test: Manual Order Indicator for ATS System (Mass Ouotes) for Pre-Registered Format
Toen el pomasdl L g i bt et B eraimn Plaans da pob dod B s fuewg B el Doty meios skoggeg el mgeees b mous B el bor sing]

Purpons
“Pap Pureiia Wl Mol L 0 Py B B 8 e el oy i i
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with the proper Manual Order Indicator tag O [tag
1028-ManualOrderindicator=0(automated)].

2. Receive and process Mass Quote Acknowledgment.

back to top

On-Demand format screen

Enbereiew Ted Suile - Heip

Steps of the test: Manual Order Indicator for ATS System (Mass Quotes) for On-Demand Format

This tel Could 1ake up 12 Severdl mescles. Fledse 30 nol Ciome B window unng B el Cloteng windowr Slopping best requanes. 12 fenun the besl from slepl

Puspose
Thi piaposs of Tl fesl o885 10 vanly how cuslomsd i vsng Masusl Deder Indaiod 1y

| Ihﬂ:npbﬂn | Flag | Status
1 e an ILink Connachon, sulbimil & two-sided Mass Cuocte with the propes Manual Ovder Indicalor tag 0 o | NotTessed
2 Recescs and process bass Guole Adnosiedgment o | MotTested
Ny o onof Bested @@ complete | peraing @ Paled

Manual Order Indicator for Semi Automated System for Pre-Registered / On-
Demand Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.
E> To run the Manual Order Indicator for Semi Automated System test:

Interview Test Suite - Help

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

Thiis test could fake up 10 several minuies, Pleass do not close the window during the besi. Closing window/slopping tesi requires o rerun the fes from sbepi

L]
::.:lﬂwwx of this test case is lo verify how customer is using Manual Order Indicator tag
Description Flag | Status
1 Over an ILink connection, submit a Limit Day Order with Manual Order Indicator tag sel to 1 & ‘ Mot Tasted
[ 2 : Recaive and Precass Exacution Rapart - New Orndar. | o ‘ Mot Tested
3 . Submit a Limit Day Order with Manual Order Indicator tag set to 0 o ‘ Mot Tested
: 4 : Recaive and procass Exacution Repaort - New Ordar. .. o ‘ Mot Tested

Key: @ not tested @ complets | pending @ isded

| REFRESH |

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

version of the test.

1. Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] with Manual
Order Indicator tag set to 1 [tag 1028-ManualOrderindicator=1(manual)].

2. Receive and Process Execution Report - New Order (35=8, 39=0).
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3. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] with Manual Order Indicator tag set to 0
(tag 1028-ManualOrderindicator=0).

4. Receive and process Execution Report - New Order (35=8, 39=0).
back to top

On-Demand format screen

Interview Test Suite - 1 A Help

Steps of the test: Manual Order Indicator for Semi Automated System for On-Demand Format

This test could fake up to several minutes. Fleass do not close the window during the lesd. Closing windowstopping lest requires lo rerun the fest from step1

Purpose
The purpese of this test cass b8 lo venfy how customer is using Manual Ovder Indicalor lag.

| Description | Flag |  stamus

I 1 | Cver an ILink connection, submit a Limit Day Order with Manual Qrdar Indicator tag sello 1 @ | Mot Tested
| 2 Recaive and Process Execution Repaort - New Ordar, o4 | Mot Tastad
I 3 Subrnit a Limst Day Order with Manual Ordar Indicator tag set fo 0. [ o I Mot Tested
| 4 | Receive and process Execution Report - New Order, o | Mot Testad

Key: o nod fested i complets pending i faled

=

Manual Order Indicator for Semi Automated System (Mass Quotes) for Pre-
Registered / On-Demand Format

The purpose of this test case is to verify how customer is using Manual Order Indicator tag.

p To run the Manual Order Indicator for Semi Automated System (Mass Quotes) test:

Interview Test Suite - st t Help

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

This tesl could take up 1o several manuies, Please do nod close the window during the test. Closing windowslopping best requires 1o renun the best from slepi

Purpose
The purpose of this lest case is bo verify how customer is using Manual Order Indicator tag

| Description [ Fiag Status

‘ 1 | Ower an ILink connection, submif a two-sided Mass Quote with the proper Manual Order Indicator tag 1 | o | MotTested

[ 2 I Raceive and process Mass Quole Acknowledgment. [ o Mot Tested

‘ 3 | Qwer an ILink connection, submit a two-sided Mass Quote with the proper Manual Order Indicator tag @ | o | NotTested
4 [ Raceive and process Mass Quole Acknowladgment. [ ) | Mot Tested

Key: & not tested @ complets perdding @ ralad

| REFRESH

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

1. Over an iLink connection, submit a two-sided Mlass Quote (35=i) with the proper Manual Order Indicator tag 1 [tag
1028-ManualOrderindicator=1(manual)].

2. Receive and process Mass Quote Acknowledgment.
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3. Over an iLink connection, submit a two-sided Vlass Quote (35=i) with the proper Manual Order Indicator tag O (tag

1028-ManualOrderindicator=0).

4. Receive and process Mass Quote Acknowledgment.
back to top

On-Demand format screen

interview  Test Suite - Help

Steps of the test: Manual Order Indicator for Semi Automated System (Mass Quotes) for On-Demand

Format

Thiss test coud taks up 1o several minuies. Fiease do nol close the window curing the test. Closing windowistopping test requires fo rerun e fest from step1

Purpose
The purpose of tis 1831 case is 1 venly how CUSICMET (s wsing Manual Order Indicalon 129,

| Description Flag | Status

| 1 Cwver an ILink connection, submit a two-sided Mass Quote with the proper Manual Order Indicator tag 1 & | NotTested

| 2 | Receive and process Mass Quale Acknowladgment. a4 . Mot Tested

| 3 Qwer an ILink conneclion, submit a two-sided Mass Quole with the proper Manual Grder Indicator tag 0 o | NotTested

[ 4 | Receive and process Mass Quate Acknowladgment. | a4 . Mot Tested
Heye @ nol tested i complete | pencing i Taled

Processing Rejects Test for Pre-Registered / On-Demand

Format

The purpose of this test is to verify that your application can receive and process reject messages.

D" To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

the issue.

If a test is not proceeding to the next step, clicking the Refresh button (IEELZEM) below the test steps may resolve

Referential information is included for messages sent / received during the test.

version of the test.

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

D’ To run the Processing Rejects test:
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Interyiew Test Suite - st it 1 Help
Steps of the test: Processing Rejects Test for Pre-Registered Format

This test could take up (o several minutes. Please do not close the window during the lesi. Closing window/stopping lesd requires 1o rerun the fest from step1

Furpose
The purpose of thes lest is fo verify that your application can recetve and process reject messages.

Description
1 Ower an iLink Connection, submit a Limit Day Order for the instrument

g

3 Submit a Limit Day Order for the instrument.

| 2 Raceive and Process Execution Report - Reject cormactly.

C L8| &
__?__

4 Receive and Process Business Reject comectly. Mot Tested
5 Submit a Limit Day Order for the instrument. Receive and process an Execution Report or Mol Applied @ ot Tastad
message
[ Submit a Limit Day Qrder for the instrument & ‘ Not Tested
7 l. Receive and Process Execution Report - New Ordear. l o [ Not Tested
8 l Submit a Cancel message for the order placed in step 6 ) ‘ Not Tastad
a .. Receive and Procass Order Cancal Rajact corractly. l o [ Not Tested
10 . Submit a Limit Day Order for the instrument & ‘ Not Testad
" | Receive and Procass Execution Repart - New Order. l & [ Mot Tested
12 . Submit a Cancel'Replace message for the order placed in step 10, o ‘ HNot Tastad
13 1 Recaive and Process Order Cancal Replace Reject cormectly. . o [ Mot Tested .

Ky @ nof tested i complete ) pencing i faded

| REFRESH |

1. Over an iLink Connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instru-

ment.
2. Receive and Process Execution Report - Reject (35=8, 39=8) correctly.
3. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument.
4. Receive and Process Business Reject (35=j) correctly.
5. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument.
Receive and process an Execution Report or Not Applied message.
6. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument.
7. Receive and Process Execution Report - New Order (35=8, 39=0).
8. Submit a Cancel message (35=F) for the order placed in step 6.
9. Receive and Process Order Cancel Reject (35=9, 434=1) correctly.

10. Submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the instrument.

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

12. Submit a Cancel/Replace (35=G) message for the order placed in step 10.

13. Receive and Process Order Cancel Replace Reject (35=9, 434=2) correctly.
On-Demand format screen
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Interview Test Suite - T 1 Help

Steps of the test: Processing Rejects Test for On-Demand Format

This test could fake up o several minules, Please do nol close the window during the besl. Closing window/slopping besl requires to renun the les from shep1

Purpose
The pupose of this lest is lo verify that your applicabion can receree and process rejeci messages.

| Deseription | Fiag [ stamus

| 1 Cver an iLink Connéction, submit @ Limit Day Order for th instrument | o | Mot Tested
2 - Receiva and Process Execution Report - Reject correctly. | o Mot Testad

| 3 Submif @ Limit Day Order for the instrument | o | Mot Tested
4 - Receive and Process Business Reject correctly. | o | NotTesied
. i:;?: & Limit Day Order for the instrument. Receive and process an Execulion Report or Not Applied ‘ o | NotTested

g2

[ ; Submit a Limil Day Order for the instrumant. [ o | Mot Tesied
7 Recefve and Process Execution Report - New Order | o | WotTested
5 : Submit a Cancel message for the order placed in step 6. [ o . Mot Tested

| 9 Receive and Process Order Cancel Reject cormectly, | o | Mot Tasted
10 ; Submit a Limil Day Order for the instrumant. [ o . Mot Tested

| 1 Recenve and Process Execution Report - New Order | o | Mot Tested
12 | Submit a Cancel'Raplace message for the order placed in stap 10. [ o | Mot Tested

| 13 | Receive and Process Order Cancel Replace Reject comectly | o | Mot Tasted

Keyw: @ not tested @ complete o pending @ faded

| REFRESH

Create a Covered option contract and send an order on the
new contract for Pre-Registered / On-Demand Format

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 such instrument.

b To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZLELM) below the test steps may resolve
the issue.
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Interview Test Suite - st Ce t Help

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

This lesl could take up lo several mnwles. Plaase do nol close Ihe windew during Bhe lesl Closing windovn'sloppang besl reguines 1o rerun the best from stepl

Purpose

The Purpose of this s is lo verify that your spphcalion tan create a User.Defined Coversd oplion conlract and send & New Order and a Cancel Request
on such instrument

| Description [ Frag | Stows
. Using oplions instrument fram product group (AS, 96, 65, B4 and Y'S), Send a Security Definition Requast to Mot Tested
create a Covered Option instrument o
Receive and Process Security Definition Respanse acknowledging the reception of the Security Definition Not Tested
2 Request massage and creaton of the UDS instrument. L
3 | Send an order on the UDS covered option crealed in step 2. o | NotTested
| 4 I Raceive and Process Execution Report - New Order message for the order senit in step 3. o Mot Tested
| 5 | Send a Cancel Request message on tha order sent in step 3. o | NotTested
| [ | Receive and Process Execulion Report - Cancel for Cancel Request submitied in step 5. o Mot Tested

Kew: @& not tested @ complete o pending @ faded

| REFRESH |

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

Referential information is included for messages sent / received during the test.

B? To run the covered option contract new order test:

1.

voe W

6.
On-Demand format screen

Using options instrument from product group (AS, 96, 65, 94 and Y$), Send a Security Definition Request (35=c) to
create a Covered Option (tag 762-SecuritySubType=COVERED) instrument.

Receive and Process Security Definition Response (35=d) acknowledging the reception of the Security Definition
Request message and creation of the UDS instrument.

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

Receive and Process Execution Report - New Order (35=8, 39=0) message for the order sent in step 3.

Send a Cancel Request message on the order sent in step 3.

Receive and Process Execution Report - Cancel (35=8, 39=4) for Cancel Request submitted in step 5.
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Interview Test Suite - Help

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

Demand Format

This test could lake up 1o several minwies. Please do nod close the window during the test. Closing window/slopping tesl requires o rerun the test from sbep1

Purpose

The Purposa of this 1851 is 1o verily thal your apphcabon can crsale a Usar-Defined Covered oplon contract and sand a New Onder and a Cancel Request

of such insinument

Description Flag | Satus
; Using oplions instrument from product group (A5, 96, 65, 94 and ¥'5), Send a Security Definition Request to hot Tested
creale @ Covered Oplion instrument -
Receive and Pracess Sacurity Definition Response acknowladging the recaption of the Sacurity Definition Mot Testad
o
3 Send an order on the UDS covered option created in step 2 o | Mot Tested

4 Receive and Process Execution Report - Mew Order message for the order sent in step 3.

o | Mot Tested

5 Send a Cancel Request message on the arder sent in step 3.

o | Not Tested

[ z Reguest massage and craation of the DS instrument
| & Receive and Process Execution Report - Cancel for Cancel Request submitted in step 5

o | Mot Tested

Koy @ not tested @ complete & pending i fnded

REFRESH

Create a Combo option contract and send an order on the new

contract for Pre-Registered / On-Demand Format

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 such instrument.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

the issue.

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
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e S [—"

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

This iesll could Bk op 1o Several maraies. Plaase do nol cioss T window dunng the lesl Closing winoowaslopping lest regunes 12 rerun B bel ko slep ]

Pargase

Thar Prarporse of Tt besl i 10 verdy hal your Jppacabon can treate B Usen Detined Comba opton contr sl and send & Hew Crder and & Candel Reguest
o Sk anaenl

1

-]

-

ww

-

D caapeion Flag Satus
LUsing opbons ngtrumenl from pnodud group (A5, 98 65 34 and T5). Send 2 Secwity Defindon Request b

cheate & Combo Dptan inginument Mot Tested
. Fiecerrs nd Process Secunty Defniion Response Scmowiedging e recsption of the Securty Definiion

Riquisst messags and creation of the UDS instrumenit o | MoRTested

Send an order on the UDS combo coton created in step 2 o | HotTested

Ricarg and Process Exitulion Repo - New Oroer messags fof e oroer genl in siep 2 | o -Nutnm
. Sand a Cancel Regues! messags on the crder send in slep 3 . o -Humu-u

Ricasve and Process Eortuton Repon - Cancel for Cancel Recuas! Submilied in stip & o | Hot Teated

Koy @ nof fested i comgpiets pereding i Taled

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

Referential information is included for messages sent / received during the test.

b To run the Combo option contract new contract test:

1.

ok W

6.

Using options instrument from product group (AS, 96, 65, 94 and Y$), Send a Security Definition Request (35=c) to
create a Combo Option (tag 762-SecuritySubType=COMBO) instrument.

Receive and Process Security Definition Response (35=d) acknowledging the reception of the Security Definition
Request message and creation of the UDS instrument.

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

Receive and Process Execution Report - New Order (35=8, 39=0) message for the order sent in step 3.

Send a Cancel Request (35=F) message on the order sent in step 3.

Receive and Process Execution Report - Cancel (35=8, 39=4) for Cancel Request submitted in step 5.

On-Demand format screen
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Interview Test Suite - Post Certifscat Help

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

This st could take up 10 several minules. Please do nol close the window during the besl. Closing window/slopping test requines 10 rérun the les! from step!

Purpose

mﬁmﬂhhhﬂlhwﬂkhﬂmwmm*luwmmmmﬁ“mlHﬂmMIWRw
on Instnament

| Descripnon [ Fisg | Stams
Using oplions instrument from product group (AS, 96, 65, 94 and Y$). Send a Security Definition Request to Nt Tested

! create a Combo Opbon instrument e
Receive and Process Security Definition Response acknowledging the receplion of the Security Defindion Not Tested

: Request message and creation of the UDS instrument. - =
3 Send an order on the UDS combo option created in step 2 | 4 | Mot Tested
4 Receive and Process Execution Report - New Order message for the order sent in step 3. | a4 | Not Tested
5 Send a Cancel Reques! message on the order senl in slep 3. I a4 | Mot Tested
& Receive and Process Execution Report - Cancel for Cancel Request submitted in step 5 I 4 | Not Tested

Key: @ not tested @@ complete | pending i faded

CECED

Process a Business-Level Reject message for Pre-Registered /
On-Demand Format

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.

b To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZLELM) below the test steps may resolve
the issue.

Interview Test Suite - Post Certification Help

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

This tes! could take up lo several minutes, Flease do nol close the windew during the lesl. Closing windousstopping fles! requires o rerun the 128 from step1

Purpose
The Purpose of this test is 1o verify that your application can process a businessJevel reject message seni in response lo 2 Security Definition Request
message

| Description [ Flag | staws

‘ Using an optiens instrument from product group (AS, 96, 65, 94 and YS). Send a Security Definition Request ‘ Not Tested

fo create a UDS instrument (Covered or Comba).

[ 2 Receive and process Business Reject Message in response lo Security Definition Regquest . | o | NotTested

Hey: § not tezted i complete | pendng dabed
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered

version of the test.

Referential information is included for messages sent / received during the test.

D“' To run the Business-Level Reject test:

1. Using an options instrument from product group (AS, 96, 6S, 94 and YS). Send a Security Definition Request (35=c)
to create a UDS instrument (tag 762-SecuritySubType=COVERED or COMBO or REPO).

2. Receive and process Business Reject Message (35=j) in response to Security Definition Request message.
On-Demand format screen

Entesview Test Suite - Help

Steps of the test: Process a Business-Level Reject message for On-Demand Format

This tesl could take up 1o Several minutes. Please do nol chose e window duning the lesl Clotng windovslopping bes! requines 1o nenan Ihe lest from step1

Purpose
The Purpese of thes best i lo verify Ial your 3ppiicalon can prooess B businessdevel rejecl messpe senl in response 1o & Secarty Defndion Request
MERAE
[ Description I Flag [ Status
1 Send a Secunty Definition Rlequest 1o create a UDS instrument (Covered or Combo) o | Mot Tested
" Not Tested

2 RiCiivi and process Busingss Repect Message in response to Securnilty Defindtion Reques! message:

Ney: @ not tested @@ complele o, pending i Taded

Process a Security Definition Reject in response to a Security
Definition Request for Pre-Registered / On-Demand Format

The Purpose of this test is to verify that your application can process a Security Definition Reject message.
D‘" To select the test:
1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BEELEIM) below the test steps may resolve

the issue.

Referential information is included for messages sent / received during the test.

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

version of the test.

D“' To run the Security Definition Reject in response to a Security Definition Request test:
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Interview Test Suite - g Help

Steps of the test: Process a Security Definition Reject in response to a Security Definition Request
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 1o rerun the test from step1

Purpose
The Purpase of this test is to verify that your application can process a Security Definition Reject message.

| Description | Flag | stats
’ Using an options instrument from product group (A%, 96, 65, 94 and YS). Send a Security Definition Request Not Tested
o create a UDS instrument {Covered or Combe). L4
Receive and process Security Definition Response Reject message in response to Security Definition Not Tested
2 Request message -
Key: & not tested @ complete o pending @ Taded
| REFRESH |

1. Using an options instrument from product group (AS, 96, 63, 94 and YS). Send a Security Definition Request (35=c)
to create a UDS instrument (tag 762-SecuritySubType=COVERED or COMBO).

2. Receive and process Security Definition Response Reject [35=d (tag 323-SecurityResponseType=5)] message in
response to Security Definition Request message.
On-Demand format screen

Interview Test Suite - 5 Help

Steps of the test: Process a Security Definition Reject in response to a Security Definition Request
for On-Demand Format

This tesi could fake up to several minutes. Please do nol close the window during the lesl. Closing windovw/stopping test requires o rerun the lest from stepl
Purpose
The Purpase of this test is to verify that your application can process a Security Definion Reject message

| Description | Flag | Status

Using an oplions instrument from product group (AS, 96, 65, 94 and Y5). Send a Security Definition Reguest
1 to create a UDS instrument (Covered or Combao).

| REFRESH |

{ o Mot Tested

Receive and process Saecurity Dafinition Response Reject message in response fo Security Definition

Request message & | NotTested

Key: & not tested @ complete o pending @ failed

Send an order on an existing UDS for Pre-Registered / On-
Demand Format

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

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELE1M) below the test steps may resolve
the issue.
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Referential information is included for messages sent / received during the test.

D" To run the Send an order on an existing UDS test:

Interview Test Suite - Help

Steps of the test: Send an order on an existing UDS for Pre-Registered Format
This tes! could take up fo several minutes, Please do nol close the window during the tesl. Closing windovslopping les! requires 1o rerun the lest from stepd

Purpose
The Purpose of this test is {o verify that your application can submit a New Order message on an existing User-Defined Spread instrument

| Description | Flag | Status
I 1 Send an order on an UDS oplion instrument ‘ ) | Not Tested
| 2 Receive and Process Exacution Report - New Ordar message for the order sent in step 1. ‘ o | ot Tested

Key: O not tested @ complete pencing @ faled
REFRESH

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

1. Send an order on a UDS option instrument [35=D (iLink 3 New Order)].

2. Receive and Process Execution Report - New Order (35=8, 39=0) message for the order sent in step 1.
On-Demand format screen

Interview Test Suite - s Help

Steps of the test: Send an order on an existing UDS for On-Demand Format

This hasl could take up o several minules. Plaasa do net close the window dunng the lesl. Closing windowsioppeng 1est raquires 1o renin the t2st from stepl

Purpose
The Purpase of this test is to vérify thal your appiication can submil a New Ordér message on an éxisting User-Defined Spread instrument

Description | Flag | Status
1 Send an order on an UDS option instrument. o Not Tested
2 Receive and Process Execution Report - New Order message 1o the order senl in step 1 o | NotTested

Heyr  not tested i complete pending i failed

L=

Create a recursive UDS contract and send an order on the new
contract for Pre-Registered / On-Demand Format

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 message on such instrument.

D’ To select the test:
1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEZLEIM) below the test steps may resolve
the issue.
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Interview Test Suite - 81 tifbcat Help

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

Thits tesl could 1ake up to several minules. Please do not close the window during the test. Closing window/slopping les! requires o rarun the tesd from step1

Purpose

The Purpose of this lest 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 message on such instrument

Description Flag | Status
Using opbions instrument from product group (AS, 96, 65, 94 and Y3), Send a Security Definition Request to Not Tested
! create Spread Combe or Covered Option instrument with at least one leg being a User-Defined Spread. -
Receive and process Security Definition Response acknowledging the receplion of the Security Definition Mot Tested
2 | Request message and creation of the UDS instrument. o | Notles
3 Send an grder on the UDS contract created in step 2 o Mot Testad
4 Receive and Process Execution Report - New Order message for the order sentin step 3 & | NotTested
5 | Send a Cancel Request message on the order sent in step 3. | & | NotTested
| & | Receive and Process Execution Report - Cancel for Cancel Request submitted in step 5. | o | NotTested

Key: @ nct tested @ complede pendng @ fadsd

LEE

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

Referential information is included for messages sent / received during the test.

b To run the recursive UDS contract and new contract order test:

vk W

6.

Using options instrument from product group (AS, 96, 65, 94 and Y$), Send a Security Definition Request (35=c) to
create Spread Combo or Covered Option (tag 762-SecuritySubType=COVERED or COMBO) instrument with at least one
leg being a User-Defined Spread.

Receive and process Security Definition Response (35=d) acknowledging the reception of the Security Definition
Request message and creation of the UDS instrument.

Send an order on the UDS contract [35=D(iLink 3 New Order)] created in step 2.

Receive and Process Execution Report - New Order (35=8, 39=0) message for the order sent in step 3.

Send a Cancel Request (35=F) message on the order sent in step 3.

Receive and Process Execution Report - Cancel for Cancel Request submitted in step 5.

On-Demand format screen
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Inberview Test Suite - f Help

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

This test could take up fo several minues. Flease do nol close the windoew during the test. Closing window'slopping lest requires lo rerun the test from step1

Purpose

The Purpose of this test i3 1o vendy thal your application can creale a User.Defined Spread with one of mere of its legs being a User-Defined Spread and
send a New Order message on such nstrument

| Description | Flag | Status
Using oplions instrument from product group (AS, 96, 65, 94 and ¥$), Send a Security Definition Requesi to e
1 create Spread Combo or Covered Cplion instrument with at least one leg being a User-Defined Spread. -
Receive and process Security Definition Response acknowledging the reception of the Security Definition Mot Tastad
2 Request message and creation of the UDS instrument =
| 3 ‘Send an order on the UDS contract created in step 2. o | NotTested
I 4 Receive and Process Execution Report - New Order message for the order sent in step 3. | o | NotTested
I 5 Send a Cancel Request message on the order sent in step 3. | o | NotTested
| [3 Recaive and Process Execution Repart - Cancel for Cancel Reguest submittad in step 5. | o | MNotTested

Key: @ not tested @ complels | pending @ faiad

Mass Quote Submission for Pre-Registered / On-Demand
Format

The purpose of this test is to verify that the client system can submit a Mass Quote and receive and process the
Acknowledgement, Fill, Trade Correction, Trade Cancellation and Reject messages.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZEE) below the test steps may resolve
the issue.
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Interview Test Suite - Post Certificatiorn Help

Steps of the test: Mass Quote Submission 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 fo rerun the l2st from step1

Purpose

The purpose of this test is to verify that the client syslem can submit a Mass Quote and réceivé and process the Acknovdedgement. Fill, Trade Correction,
Trade Cancellation and Reject messages.

Description Flag | Status
Qver an iLink connection, submit a two-sided Mass Quote with at least 3 quotes from the same instrument
i group, each having a quantity greater than 10. A partial fill, complate fill, trade comaction and trade & Mot Tested

cancellation will be simulated from this Mass Quote.

2 Recaive and process Mass Quole Acknowledgment, & I Not Tested
3 Receive and process Execution Report - Trade Outright (Partially Filled). ) | Not Tested
4 Receive and process Execution Report - Trade Addendum Outright {Correction). & | Mot Tested
5 ‘ Receive and process Execution Report - Trade Qutright (Filled). ‘ ) | Mot Tested
| [ ‘ Receive and Process Execulion Report - Trade Addendum OQutright (Cancellation). ‘ ) | Mot Tested
Submit a twe-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group. A
7 market close will be simulated so an Acknowledgement Reject message will be retumed from this Mass ) Not Tasted
CQuote.
8 ‘ Receive and Process Mass Quole Acknowledgement - Reject message. ] I Not Tested

Submit a two-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group,
9 @ach having a quantity greater than 10. The system will change the price of one quote to simulate a rejected o Mot Tested

quote
10 | Receive and Process Mass Quote Acknowledgement. & | Not Tested
11 Receive and Process Execution Report - Trade Outright (Fillad). & | Mot Tested
Key: o not tested @ complete pendng @ faled
[ REFRESH |

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

Referential information is included for messages sent / received during the test.
b To run the Mass Quote Submission test:
1. Over aniLink connection, submit a two-sided Mass Quote (35=i) with at least 3 quotes from the same instrument

group, each having a quantity (->134-BidSize, - 135-OfferSize) greater than 10. The following will be simulated with
this Mass Quote:

o Partial fill (step 3)

e Trade correction (stop 4)

o Complete fill (step 5)

o Trade cancellation (step 6)

Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

Receive and process Execution Report - Trade Outright (35=8, 39=1,2). (Partially Filled).

Receive and process Execution Report - Trade Addendum Outright (Correction).

AR

Receive and process Execution Report - Trade Outright (35=8, 39=1,2). (Filled).
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6. Receive and Process Execution Report - Trade Addendum Outright [35=8, 39=H,G (Cancellation)].

7. Submit a two-sided Mass Quote (35=i) for the instrument with at least 2 quotes from the same instrument group.
A market close will be simulated so an Acknowledgement Reject message will be returned from this Mass Quote.

8. Receive and Process Mass Quote Acknowledgement - Reject [35=b, 297=0,5 (tag 297-QuoteStatus=5)] message.

9. Submit a two-sided Mass Quote (35=i) for the instrument with at least 2 quotes from the same instrument group,
each having a quantity (- 134-BidSize, - 135-OfferSize) greater than 10. The system will change the price of one quote
to simulate a rejected quote.

10. Receive and Process Mass Quote Acknowledgement.

11. Receive and ProcessExecution Report - Trade Outright (35=8, 39=1,2). (Filled).
On-Demand format screen

Interview Test Suite - st f Help

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

This test could take up 1o several minutes. Please do nol close the window duning the lesl. Closing windowistopping test requires 1o rerun the a5l from stepd

Purpose

The purpose of this test is to verify that the client system can submit a Mass Cuole and receive and process the Acknowledgement, Fill, Trade Comection,
Trade Cancelalion and Reject messages

Description Fiag | Stams

Qwer an iLink connection, submit @ two-sided Mass Quote with at least 3 quotes from the same instrument
1 group, each having a quantity greater than 10. A partial fill, complete fill, trade correction and trade ) Mot Tested
canceliation will be simulated from this Mass Quote.

2 Receive and process Mass Quote Acknowledgment. & Mot Tastad
3 Receive and process Execution Report - Trade Cutright (Partially Filled). ‘ & Mot Tasted
| 4 | Receive and process Execution Report - Trade Addendum Outright (Comrection). ‘ & Mot Tested
| 5 | Receive and process Execution Report - Trade Qutright (Filled). ‘ > Not Tested
| [ | Receive and Process Execution Repert - Trade Addendum Qutright (Cancellation). ‘ ) Not Tested
Submit a two-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group. A
7 market cloge will be simulated so an Acknowladgament Reject message will be retumed from this Mass > Mot Tested
Quote
8 | Receive and Process Mass Quote Acknowledgement - Reject message. & | NotTested
Submit 3 twe-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group,
g each having a guantity greater than 10. The system will change the price of one quote to simulate a rejected ) Mot Tested
quote
10 Receive and Process Mass Quote Acknowledgement. & | Mot Tested
1" Receive and Process Execulion Report - Trade Qutright (Filled). & Mot Tastad
Key: & not tested @ complete . pending @ iailled
REFRESH

Modify Quote Price and Quantity for Pre-Registered / On-
Demand Format

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.

D” To select the test:

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

User Manual - 92 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Trade+Addendum+Outright
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Trade+Outright

AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D To run the Modify Quote Price and Quantity test:

Steps of the test: Modify Quote Price and Quantity for Pre-Registered Format
This fesl could fake up 10 several minules. Fiease do nol close the window during the lesl. Closing windowislopping best requires 1o nenun the test from slep

Purposs
The purpose of this besl is 1o venly that the clend system can modify the price and quantity for guole enings, including 2eno-oul cancellation

Description Flag | Status
; Over an iLink connection, submit a two-sided Mass Quobe with af least 2 quofes from the same instrument Net Tested
group. -
2 Receve and process Mass Quote Acknowledgament & | Mot Tested
Submi a two-sided Mass Quabe with ona of the same guales used in the onginal Mass Cuabe (using the Not Tested
: same secuity description and quote entry ID), modifying the price and guantity of a quote oF e
4 Receive and process a Ouote Acknowiedgement message & Mot Tested

Key: @ ot tested @ complele | pendng @ falied

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

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument
group.
2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

3. Submit a two-sided Mass Quote (35=i) with one of the same quotes used in the original Mass Quote (using the same
security description [(-309-UnderlyingSecuritylD) and quote entry ID (-299-QuoteEntryID)], modifying the price
(=132-BidPx / -133-OfferPx) and quantity (-134-BidSize /->135-OfferSize) of a quote.

4. Receive and process a Quote Acknowledgement (35=b, 297=0,5) message.
On-Demand format screen
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Inleryiew Test Suite Help
Steps of the test: Modify Quote Price and Quantity for On-Demand Format
This tes! could take up 1o several minules Please do nol chose the window daring the test Closing window/siopping tes! reguires 10 rerun the test from step1

Purpose
The purpose of this tesl i 1o verfy that the chent System can madify the price and quantly for quole entries, ncluding tero-oul cancellation

| Descripton [Fog [ st

Ower an iLink connection, submit a two-siged Mass Quote with at least 2 guobes from the same instrument

1 o | NotTestad
grou.

2 Receive and process Mass Quote Acknowledgement o | Not Tested

) Subemil a two-sided Mass Quole with one of the same quoles used in the onginal Mass Quole (using the Not Tested
same Security Gescription and guote entry ID), moddying the price and quantity of a quote -

& Fleceive and process a Quote Acknowledgement message " | Mot Tested

Bey: @ ol fested i complete pendng i taled

Quote Cancellation Tests

The following instructions illustrate the process to run and complete tests for Quote Cancellation tests.
D’ To select the test:
1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

* Quote Cancellation - Instrument Level for Pre-Registered / On-Demand Format

¢ Quote Cancellation - Instrument Group Level for Pre-Registered / On-Demand Format

¢ Quote Cancellation - Quote Set ID Level for Pre-Registered / On-Demand Format

* Quote Cancellation - Cancel All Quotes for Pre-Registered / On-Demand Format

3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Quote Cancellation - Instrument Level for Pre-Registered / On-Demand Format

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at Instrument
level.

D’ To run the Quote Cancellation - Instrument Level test:

User Manual - 94 -



AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

Intervew Tesl Suite - Post Certification Help
Steps of the test: Quote Cancellation - Instrument Level for Pre-Registered Format
Thes lesl could lake up 15 several minules Please do nal dose The mmm1m Clasing wndove'siopong bedl reguings b rerun the lesd from slep]

Purpose
The purpose of Bhis besd i3 1o venty that he chent system can submil and process Mass Cheole Cancellations sl instrument level

[ Description | Fog | stms
. Creer an ilLink connechon, submd a two-sided Mass Quote with at least 2 quoles from the same instrument Mot Tested
group. -
| 2 | Receive and process Mass Quobe Acknowladgamant. I & | Not Tested
[ 3 [sumnmmwmmmmmmnmunmwumamn1 I o | MotTested
4 I Receve and process a Quote Cancel Acknowledgement I o | Mot Tested

Keys @ not tested @ complets | pending @ faled

| REFRESH |

F‘ To run the Quote Cancellation - Instrument Level test:

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

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument
group.

2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

3. Submit an instrument level Quote Cancel (35=Z) message for at least an instrument (tag 298-QuoteCancelType=1,
—48-SecuritylD) submitted in Step 1.

4. Receive and process a Quote Cancel Acknowledgement (35=b, 297=1,3,4,100).
back to top

On-Demand format screen

IFiberview Teat Suite - Post Certificalion Help
Steps of the test: Quote Cancellation - Instrument Level for On-Demand Format
Thes fest could fakos up 1o several minules. Pleass o nol closs e window during the test Closing window/sIopping Iest reguines 1o renan the best from siep!

Purpose
The perpose of Ehis bead is 1o verdy that the chent syshem can submi and process Mass Quote Cancellabions o Insinument bevel

[nuum _[ﬂq_l Satus

. Over an iLink connection, submit a two-sided Mass Quole with at least 2 quotes from the same instrument Mot Tested
Group.

[ 2 Inmmpmsmmw | o [HD‘I:TMd

| 3 | Submit an instrument level Quole Cancsl message for at least an instrument submitied in Stap | | ™ |mw

4 [ﬂmmvmsamtimmml | ] [HntTmu

Key: @ rof tested i complete pending i taled
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Quote Cancellation - Instrument Group Level for Pre-Registered / On-Demand
Format

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at Instrument
Group level.

Interview Test Suite - s Help

Steps of the test: Quote Cancellation - Instrument Group Level for Pre-Registered Format
This test could take up to several minules. Please do not close the window during the test. Closing windowsstopping test requires to rerun the test from step1

Purpose
The purpose of this test is lo verify that the client system can submil and process Mass Quote Cancellations al Instrument Group level

| Description [ Flag | status
Qwer an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
1 o | MotTested
group.
2 Receive and process Mass Quote Acknowledgement, & | NotTested
Submit a second two-sided Mass Quete with quotes using a different instrument group than what was used in Not Tested
* | the first Mass Quote - es
4 Receive and process Mass Quote Acknowledgement. o | Mot Tested
5 Submit a Quote Cancel message for the instrument group used either in the first Mass Quote or second one. & | MotTested
| [ Receive and process a Quote Cancel Acknowledgement. o Mot Tested
Key: & not tested @ complete | pending @ faded

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

D’ To run the Quote Cancellation - Instrument Group Level test:

1. Over an iLink connection, submit a two-sided Mlass Quote (35=i) with at least 2 quotes from the same instrument
group.
2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

3. Submit a second two-sided Mlass Quote (35=i) with quotes using a different instrument group than what was used in
the first Mass Quote.

4. Receive and processMass Quote Acknowledgment (35=b, 297=0,5).

5. Submit a Quote Cancel (35=Z) message for the instrument group used either in the first Mass Quote or second one.

6. Receive and process a Quote Cancel Acknowledgement (35=b, 297=1,3,4,100).
back to top

On-Demand format screen
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Interview Test Suite - Post Certificatior Help
Steps of the test: Quote Cancellation - Instrument Group Level for On-Demand Format

This test could take up 1o several minutes. Please do nof closa the window during the test Clasing window/stopping test requires to rerun the test from stepi.

Purpose
The purpose of this test is to verify that the clienl system can submit and process Mass Quote Cancellations al Instrument Group level.

Description Flag Status

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

1 ] Mot Tested
group.

2 Receive and process Mass Quote Acknowledgement. o | NotTested
Submit a second two-sided Mass Quote with quotes using a different instrument group than what was used in Nol Tested

2 the first Mass Quote. -

4 Receive and process Mass Quote Acknowledgement. o Not Tested

5 Submit a Quote Cancel message for the instrument group used aither in the first Mass Quote or second one. o | NotTested

B Receive and process a Quote Cancel Acknewledgement. o | NotTested

Key: o not tested @ complete | pending @ faled

Quote Cancellation - Quote Set ID Level for Pre-Registered / On-Demand
Format

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.

Inferview Test Suite - st Certif Help

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

This test could lake up lo several minules. Please do nol close the window during the test. Clasing windowisioppang fesl reguires bo nerun the lest from slep

Purpose
The purpose of this tesd is lo verify thal the clenl systern can submil and process Mass Guobe Cancellaions al the Qucie Sel ID level

| Description [ Fag | statu
Ower an iLink connection, submit a two-sided Mass Quole with at least 2 quotes from the same instrument
1 o | NoltTested
group.
2 Receive and process Mass Quote Acknowiedgement o | Mol Tested
a Submd an Quote Cancal message using 3 Quote Set 1D submitied in Step 1 o | Mol Tested
4 Receive and process a Quote Cancel Acknowledgemant o | Mol Tested

Key: @ not tested @ complete pendng @ Taled

| REFRESH |

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

b To run the Quote Cancellation - Quote Set ID Level test:

1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument
group.

2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).
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3. Submit an Quote Cancel (35=Z) message using a Quote Set ID submitted in Step 1.

4. Receive and process a Quote Cancel Acknowledgement (35=b, 297=1,3,4,100).
back to top

On-Demand format screen

Interview Test Suite - st Certificat Help

Steps of the test: Quote Cancellation - Quote Set ID Level for On-Demand Format

This test could take up lo several minules. Please do nol close the window during the test. Closing window/slopping test requires to rerun the test from slep?

Purpose
The purpose of this test is to verify that the client system can submit and process Mass Quole Cancellations al the Quote Set ID level

Description | Flag Status
QOver an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
1 & Not Tested
group.
2 Receive and process Mass Quote Acknowledgement. o | NotTested
3 Submit an Quote Cancel message using a Quote Set ID submitted in Step 1. & Not Tested
4 Receive and process a Quote Cancel Acknowledgement. o | NotTested

Key: o not tested @ complete pending @ failed

Quote Cancellation - Cancel All Quotes for Pre-Registered / On-Demand Format

The purpose of this test is to verify that the client system can cancel all resting quotes and receive and process a Quote Cancel
Acknowledgement, including an instrument / instrument group with no resting quotes.

Steps of the test: Quote Cancellation - Cancel All Quotes for Pre-Registered Format

This lest could take ug 1o several minules. Please do not close the window during the test Closing window'siopping test requires o rerun the test from stepl

Purpose
The purpose of this lesl is to verify that the client sysiem can cancel all resting quobes and receive and process a Quale Cancel Acknowiedgement
including an nstrumenlinstrument group with no nesting quoles

[ Description | Flag | Status
Over an iLink connection, submil a two-sided Mass Quole with at least 2 guotes from the same instrument
1 & | Mol Tested
group.
| 2 ‘ Receive and process Mass Quote Acknowiedgement & | Mol Tested
[ 3 ‘ Submit a Quote Cancel Al message & I Mot Tested
| 4 ‘ Receive and process Quote Cancel Acknowledgement & | Not Tested

Key: & not tested @ complete o pending @ faded

LEE0

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

B? To run the Quote Cancellation - Cancel All Quotes test:

1. Over an iLink connection, submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument
group.

2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).
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3. Submit a Quote Cancel (35=Z) message.

4. Receive and process Quote Cancel Acknowledgement (35=b, 297=1,3,4,100).
back to top

On-Demand format screen

Interview Test Suite - 3 Help

Steps of the test: Quote Cancellation - Cancel All Quotes for On-Demand Format

This test could take up to several minules. Please do nol close the window during the test Clesing window/stopping test reguires to rerun the lest from slepl

Purpose
The purpose of this lest is to verify that the client sysiem can cancel all resting quotes and receive and process a Quole Cancel Acknowledgement,
incheding an instrumentinstrument group with no resting quoles,

Description [ Fiag Status
Ower an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
1 ) Not Tested
group.
2 Receive and process Mass Quote Acknowledgement. | o | Mot Tested
3 Submit & Quote Cancel All message. | o | NotTested
4 Receive and process Quote Cancel Acknowledgement | & | NotTested

Key: o not tested @ complete pending @ faled

Unsolicited Quote Cancellations for Pre-Registered / On-
Demand Format

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).

0 Note: Due to the assisted hard-disconnection setup needed for repeatable conditions during certification, the port

require a few seconds to prepare for a connection.
For the purposes of the certification tests, wait before attempting a connection after hard-disconnection.

[::' To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D’ To run the Unsolicited Quote Cancellations test:
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Interview Test Suite - st tificat Help
Steps of the test: Unsolicited Quote Cancellations for Pre-Registered Format
This test could take up o several minules. Please do nol cloze the window during the test Clasing windowistopping test requires to rerun the test from slep
Purpose
The purpose of this test is o verify that the client system can receive and process an unsolicited Quote Cancellations (disconnect, terminate, and GCC
initiated) MOTE: Due fo the assisted hard-disconnection setup neaded for repeatable conditions during cerfification, the port takes a few seconds fo be
ready for connection. If is necassary, only for the purpeses of these certfication tests. 1o wait a few seconds before atlempling a connection afler hard-
disconnection
[ Description [ Flag Status
Qvwer an iLink connection, submit a two-sided Mass Quote with at least 2 guoles from the same instrument
1 & Mot Tested
group.
‘ 2 ‘ Receive and process Mass Quote Acknowledgement. ‘ & | Not Tested
Ahard disconnect is simulated to prompt an unsolicited Quote Cancellation. After few seconds, reconnect Mot Tested
3 FIXP session successiully. - ®
‘ 4 ‘ Upon connected, send Relransmit Request and receive and process any resent messages. ‘ & | Mot Tested
‘ 5 ‘ Submit a two-sided Mass Quote wilth at least 2 quotes from the same instrument group. ‘ ] | Not Tested
‘ [ ‘ Receive and process Mass Quote Acknowledgment. ‘ & | Not Tested
‘ T ‘ Submit a Terminate message. Terminate is performed to prompt quote cancellations. ‘ & | Not Tested
[ 8 [ Receive and process Terminate message. [ o | Not Tested
‘ 9 [ Reconnect FIXP session successiully. ‘ & | NotTested
‘ 10 [ Upon connected, send Relransmit Request and receive and process any resenl messages. ‘ o Mot Tested
1 ‘ Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group & | MNotTested
12 ‘ Receive and process a Quole Acknowledgement message, o | MotTested
13 ‘ Recelve and process an unsolicited Quote Cancellation. o | Mot Tested
Key: & not tested @ complete | pending @ faded

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

1. Over an iLink connection, submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument
group.

2. Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

A hard disconnect is simulated to prompt an unsolicited Quote Cancellation. After few seconds, reconnect FIXP session
successfully.

Upon connected, send Retransmit Request and receive and process any resent messages.

Submit a two-sided Mass Quote (35=i) with at least 2 quotes from the same instrument group.

Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

o v kW

Submit a Terminate message.

Terminate is performed to prompt quote cancellations.
7. Receive and process Terminate message.

8. Reconnect FIXP session successfully.

9. Upon connected, send Retransmit Request and receive and process any resent messages.
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10. Submit a two-sided [Vlass Quote (35=i) with at least 2 quotes from the same instrument group.

11. Receive and process a Mass Quote Acknowledgment (35=b, 297=0,5) message.

12. Receive and process an unsolicited Quote Cancellation (35=b, 297=1,3,4,100).
On-Demand format screen

Interview Test Suite - 31 Certf Help

Steps of the test: Unsolicited Quote Cancellations for On-Demand Format
This lest could take up 10 several minuhes. Pledse 00 nol dose the window during the test Closing window/slopping tes! requines 1o rerun the test from stept

Purpose

The purpose of this les! is 1o verify that the cliend sysiem can receve and process an unsoicded Quole Cancellabions (disconnect, berminale. and GCGC
indtiated) HOTE: Due 10 the assisted hard-disconnection setup needed for repeatable conditions during ceriification, the por fakes a few seconds 1o be
ready for connecion. I is necessary, only for the purposes of these ceribcalion tesls, 1o wall a few seconds before allempling 3 conneclion afler hard-
disconnection

Descriphion Fliag | Status
Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
P & | MNotTested

Receive and process Mass Quote Acknowledgament.

o i

2] |

’ s ‘ Ahard disconnedt is simulated 1o prompt an unsolicited Quote Cancellation. Aftet few seconds, reconnect ‘ Mot Teated

FIXP session successtully ot

[ 4 I Upon connected, send Retransmil Request and receive and process any resenl messages, | o [ Not Tested
[ 5 | Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group. | o [ Mot Testesd
[ s | Receive and process Mass Quote Acknowledgment | ) [ Mot Tasted
[ 7 | Submit a Terminate message. Terminate is performed to prompt quote cancellations | o [ Mot Tested
[ ] | Receive and procass Terminate message. | ) [ Mot Tested
[ ] I Reconnect FIIP session sucoesshully, | ) [ Mot Tested
[ 10 | Upon connected, send Retransmit Requast and recenve and process any resent messages. | o [ Not Tested
[ " | Submit a two-sided Mass Quate with at least 2 guotes from the same instrument group. | o [ Mot Tested
[ iF: I Receive and process a Quote Acknowledgement message. | o [ Mot Tested
[ 13 | Receive and process an unsolicited Quote Cancellation | o [ Not Tested

Koy: @ nol tested i complete o pending i faded

| REFRESH

Mass Quote Protection Tests

The following instructions illustrate the process to run and complete mass quote protection tests.

!'} To select the test:

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

2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.
¢ Mass Quote Protection for Pre-Registered On-Demand Format

3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIH) below the test steps may resolve
the issue.
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Referential information is included for messages sent / received during the test.

Mass Quote Protection for Pre-Registered / On-Demand Format

The purpose of this test is to verify 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 after
it has been triggered.

Interview Test Suite - Help

Steps of the test: Mass Quote Protection 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 fo verify that the client system can submit a Mass Quote with pretection and receive and process the Acknowledgement and Fill
meszages. In addition, verify that the client system can reset the Market Maker Protection after it has been triggered.

Selected Instrument(s): [ Unlock |

Category P Port
Incremental Feed A
Incremental Feed B
Snapshot MBP
Snapshot MEC
Instrument Replay
TCF Replay
Category Link
Templates File: templates FixBinary.xml

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

Description Flag Status

Ower an iLink connection, submit a two-sided Mass Quote with more than one guote from the same

instrument group, each having a quantity greater than 100. 4 Not Tested

2 Receive and Process Mass Quote Acknowledgement. & || NotTested
5 1Submit a second two-sided Mass Quote for a different instrument in the same instrument group used in step J | NotTestsd
4 Receive and process Execution Report - Trade Cutright (Partially Filled). & | NotTested
5 Receive and Process Quote Cancel Acknowledgement. & Not Tested
[ Receive and Process Mass Quote Acknowledgment - Rejected. & Not Tested

Submit a two-sided Mass CQuote (for the same instrument used in step 3) specifying that the mass guote

7 protection is reset. @ | NotTested

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 pending @ failed
(Test resulfs will automatically refresh for up to 2 minutes)

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

D’ To run the Mass Quote Protection test:
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1. Over anilLink connection, submit a two-sided Mass Quote (35=i) with more than one quote from the same instrument
group, each having a quantity greater than 100.

2. Receive and Process Mass Quote Acknowledgement (35=b, 297=0,5).

3. Submit a second two-sided Mass Quote (35=i) for a different instrument in the same instrument group used in step 1.

4. Receive and process Execution Report - Trade Qutright [Partially Filled (tag 39-OrdStatus=1)].

5. Receive and Process Quote Cancel Acknowledgement (35=b, 297=1,3,4,100).

6. Receive and Process Mass Quote Acknowledgement (35=b, 297=0,5) - Rejected (tag 297-QuoteStatus=5).

7. Submit a two-sided Mass Quote (35=i) (for the same instrument used in step 3) specifying that the mass quote pro-
tection is reset.

8. Receive and Process Mass Quote Acknowledgement (35=b, 297=0,5).

9. Submit a two-sided Mass Quote (35=i) (a different instrument in the same instrument group used in step 7) with
more than one quote from the same instrument group.

10. Receive and Process Mass Quote Acknowledgement (35=b, 297=0,5).
back to top

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Mass Quote Protection for On-Demand Format
This test could fake up fo several minutes. Please do net close the window during the test. Closing window/stopping test requires fo rerun the test from step1.

Purpose

The purpose of this test is to verify 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 after it has been triggered.

Selected Instrument(s): | Unlock |

Category IP Port

Incremental Feed A
Incremental Feed B

Snapshot MEP

Snapshot MEQ
Instrument Replay

TCF Replay
Category Linlk
Templates Fils: templates FixBinary <ml

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

Description Flag Status
Qver an iLink connection, submit a two-sided Mass Quote with meore than one quote from the same
1 B ) ; & Not Tested
instrument group, each having a quantity greater than 100.
2 Receive and Process Mass Quote Acknowledgement. & Not Tested
Submit a second two-sided Mass Quote for a different instrument in the same instrument group used in step
3 i & Not Tested
4 Receive and process Execution Report - Trade Qutright (Partially Filled). & Mot Tested
5 Receive and Process Quote Cancel Acknowledgement. & Mot Tested
[ Receive and Process Mass Quote Acknowledgment - Rejected. & Not Tested
Submit a two-sided Mass Quote (for the same instrument used in step 3) specifying that the mass quote
7 - & Not Tested
protection is reset.
& 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.
10 Receive and Process Mass Quote Acknowledgement. & Not Tested

Key: | not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes)

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.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.
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0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

P> To run the mass quote test:

Interview Test Suite - st t Help

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

This test could take up 1o several minules. Please do nol close the window during the tesl. Closing window'stopping test reguires to rerun the test from slepl

Purpose
The Purpose of this test is fo veridy that your applicabon can submit a Mass Quote message on a Usar-Defined Spread instrumeni.

[ Description [ Fiag | status
1 | Sand a Mass Quote massage on at least ong UDS option instrument. | o | Mot Tested
2 | Receive and Process Mass Quote Acknowledgemeant | o | Mot Tested

HKeywe & nof tested i@ complete pending @ failed
REFRESH

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

1. Send a Mass Quote (35=i) message on at least one UDS option instrument.

2. Receive and Process Mass Quote Acknowledgement (35=b, 297=0,5).
On-Demand format screen

Interview Test Suite - st t t Help

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

This tesi could {ake up to several minules. Please do not close the window during the test. Closing window/stopping test requires fo rerun the test from slepi

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

| Description | Flag | status
‘ 1 ‘ Send a Mass Quote message on at least one UDS option instrument [ & I Not Tested
‘ 2 ‘ Receive and Process Mass Quote Acknowledgement. [ o | NotTested

Keyw: & not tested @ complete pending @ faled

| REFRESH |

Request for Cross Message Tests

The following instructions illustrate the process to run and complete tests for Committed Cross.
E> To select the test:
1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

¢ Request for Cross Message (Equity) for Pre-Registered / On-Demand Format

¢ Request for Cross Message (non-Equity) for Pre-Registered / On-Demand Format
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3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Request for Cross Message (Equity) for Pre-Registered / On-Demand Format

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

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

| -

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

Thiis bl oould ke bg 1o i al Pttt Ploans do il g I window Caafirey Ei (5] Clill"‘?\rfﬁﬁll ARG pety M deguidd 10 denen B 6l frim abeg 1

Prar
TMP:L::GH H!:::IFLth:'M tha cleiril il Cid dubmd § Regues! I Crons Madiage waleg bor Tod proges RFC witdiw, bAd procedd al
[ Deserpion [Frag [ seatus
. 1 . Over an iLink conmection, submi Fequest for Quote. . & | NotTested
. 2 . Repecwd and Process Quote Acknowidgerent . o | Mot Tesied
.| Submil a New Ovder Crogs with 3 quaniity preater than 10 on sach side | - . Mot Tested
. & Reeese and process Execution Fiepor - Mew Onder for buy Sice . o | Mot Tesed
. 5 Recens and process Exeoution Report - New Order for sell side . o | Mot Teswed
| & | Recewe and process Execution Repor - Trade Oulright & | MotTesied
. 7 . Reoieve and proceds Exscution Repor - Trade Outrnight . i . Kol Tested
Ky o ored beted @ complete perairey P aked

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

Over an iLink connection, submit Request for Quote (35=R).

Receive and Process Quote Acknowledgement (35=b).

Submit a New Order Cross (35=s) with a quantity (->38-OrderQty) greater than 10 on each side.

Receive and process Execution Report - New Order for buy (tag 54-Side=1) side.

Receive and process Execution Report - New Order for sell (tag 54-Side=2) side.

Receive and process Execution Report - Trade Outright.

N o ou AN e

. Receive and processExecution Report - Trade Outright.
back to top

On-Demand format screen
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interview  Teat Suite - Help

Steps of the test: Request for Cross Message (Equity) for On-Demand Format

This fesd cowld Lake up to several minules. Plaase do nol close the windew during the lesl Closing windovwislopping 13l réquires 1o rérun Bha les! from stepl

Purpase

The purpase of this lesd is to werify that the client system can submil a Request for Cross Message waiting for the proper RFC window, and process all
Acknowledgments and Fills

Description [Fiag | stams

1 | Ower an iLink connection, submit Request for Cruote. o | NotTested

2 [ Receive and Process Request For Quaote Acknowledgament. o . Hot Tested

3 | Submit a New Qrder Cross with a quantity greater than 10 on each side. o | NotTested
| 4 [ Raceive and process Execution Report - Mew Order for buy side | o | Not Tastad .

| 5 | Receive and process Execution Repor - New Order for sell side. . ) Mot Tested

| B | Receive and process Execution Regort - Trade Outright o Mot Testad
[ 7 I Racive and process Execution Regon - Trade Outright. | o . Not Tested .
Key: o not tested @ complets penchng i Taded

Request for Cross Message (non-Equity) for Pre-Registered / On-Demand
Format

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

D’ To run the Request for Cross Message (non-Equity) test:

Interview Test Suite - Help

Steps of the test: Request for Cross Message (non-Equity) for Pre-Registered Format
This test could take up fo several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.

Purpose

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

Description Flag Status
1 Over an iLink connection, submit Request for Quote. & Not Tested
2 Receive and Process Quote Acknowledgement. & Not Tested
3 Submit a Mew Order Cross with a quantity greater than 10 on each side. & Mot Tested
4 Receive and process Execution Report - New Order for buy side. & Mot Tested
5 Receive and process Execution Report - New Order for sell side. & || Mot Tested
6 Receive and process Execution Report - Trade Qutright. ) Mot Tested
7 Receive and process Execution Report - Trade Qutright. ) Mot Tested
Kew: . not tested @ complete pending @ failed

0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.
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Over an iLink connection, submit Request for Quote (35=R).

Receive and Process Quote Acknowledgement (35=b).

Submit a New Order Cross (35=s) with a quantity (->38-OrderQty) greater than 10 on each side.

Receive and process Execution Report - New Order for buy (tag 54-Side=1) side.

Receive and process Execution Report - New Order for sell (tag 54-Side=2) side.

Receive and process Execution Report - Trade Outright.

N o ou AN e

. Receive and process Execution Report - Trade Outright.
back to top

On-Demand format screen

Interview Test Suite - Help
Steps of the test: Request for Cross Message (non-Equity) for On-Demand Format
This la3] could take up 1o several minules. Plaase do nol close the vwindow during the lesl Closing windovdslopping lest requines 1o rerun the best from stepl
Purpase
The purpose of this fesd is fo verify that the cliend system can submil 3 Request for Cross Message, waiting for the proper RFC window. and process al
Acknowledgments and Fills
| Description [ Flag | status
| 1 Owver an iLink connection, submit Request for Quate. | o Mot Tested
| 2 Receia and Process Request For Quote Acknowladgament | o | NotTested
| 3 Submit a New Order Cross with a quantity greater than 10 on each Side. | o Mot Tested
| 4 Receive and pracess Execution Report - New Order for buy side. | o | MNotTested
| 5 Receive and process Execution Repart - New Order for sedl side. | o Mot Tested
| [ Receive and pracess Execution Report - Trade Qutright | & | NotTested
[ 7 Radinig and process Exscution Report - Trade Outright. [ & Mot Tested
Key: @ rot tested i complete  pending i faded

Request for Cross Rejection

The following instructions illustrate the process to run and complete tests for Cross Rejection.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D" To run the Request for Cross Rejection test:

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).
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IFterview Test Suibe - Help

Steps of the test: Request for Cross Rejection for Pre-Registered Format

This teal could take up to saveral minubes. Plaass do not cloas the window during the lest Closing windowislopping las requires 1o rerun the besl from stepl
Purpose

The punpase of Ihis sl i3 1o vanty that the chenl $yshem can recahe and prooess a Request for Cross Rajection message (dual excaplion repois).

| Description

[ Fisg | stats

1 | Submit & Mew Order Cross with 8 guantity greater than 10 on each side. | & Mot Tested

2 | Receive and Process Business Reject | & | NoiTested

Key: & not tested @ complete | pending i faded

version of the test.

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

1. Submita New Order Cross with a quantity (->38-OrderQty) greater than 10 on each side

2. Receive and Process Business Reject (35=j).
On-Demand format screen

Interview Test Suite - Help

Steps of the test: Request for Cross Rejection for On-Demand Format

Thits test could 1ake up 1o several minules. Plaass do nel close the window during tha tesl. Closng window/slopping lesl ragquires 1o ransn the last from slap!
Pufposs

The purpose of this lest is 1o verify (hat the chent syslem can recaive and process & Reques! for Cross Rejection messages (dual exceplion mapors).
Deacription

[Fog [ stws
1

Submit a Mew Orndar Cross with a quaniity graater than 10 on each side. [ o [ Mot Tested

2 Receive and Process Business Reject | o | Mot Tested

Bey:  nob tesled i complete pending @ falad

Committed Cross

The following instructions illustrate the process to run and complete Committed Cross tests.
D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

¢ Committed Cross (C-Cross) order submission for Pre-Registered / On-Demand Format

¢ Committed Cross (C-Cross) Rejection for Pre-Registered / On-Demand Format
3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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Committed Cross (C-Cross) order submission for Pre-Registered / On-Demand
Format

The purpose of this test is to verify that the client system can submit a Request for Cross Message and process all
Acknowledgements and Fills according to the Committed Cross (C-Cross) approach (no preceding RFQ).

D“' To run the Committed Cross (C-Cross) Rejection for Pre-Registered / On-Demand Format test:

Interview Test Suite - Help

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

This tesd could fake up lo several minuies. Fisase do nol close the window during the lest. Closing windowisicpping lesl requires. 1o rerun the test from sfepl

Purpose

The purpase of this lesd is ba verify that the client system can submil 2 Reques! for Cross Message and process all Acknovdedgerments and Fills sccording
fo the Commitled Cross (C-Cross) approach (no preceding RFQ).

| Deseription [Flag [ stams

| | Submit @ New Order Cross with 8 quantity greater than 10 on each side. | & | NotTested

| 2 | Receive and process Execution Report - Mew Order for buy side. | & | NotTested

’T| Racesve and process Execution Report - New Order for sell side. | @ [ Mot Tested

| '} | Receive and process Execution Report - Trade Outright | & Mot Tested

[ 5 [ Racesve and process Execution Report - Trade Qutright. [ ¥ | Mot Tested |
Key: @ rot tested ) complete  , pending i faled

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

Submit a New Order Cross (35=s) with a quantity (->38-OrderQty) greater than 10 on each side.

Receive and process Execution Report - New Order (35=8, 39=0) for buy (tag 54-Side=1) side.

Receive and process Execution Report - New Order (35=8, 39=0) for sell (tag 54-Side=2) side.

Receive and process Execution Report - Trade Outright.

LA A

Receive and process Execution Report - Trade Outright.
back to top

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Committed Cross (C-Cross) order submission for On-Demand Format

This lesl could fakos up 1o several minules. Plaase do nol close Bhe window durng the lesl Closing windowislopping les! requines fo rerun Bhe lesl from step

Purpoas

The purpose of this 1241 is lo verify thal the clisnt system can submil a Request for Cross Message and process all Acknovdedgerments and Fills according
I the Commitied Cross (C-Cross) approach (mo praceding RFG).

[ Description [Frog | stas

[ 1 | Submit a Mew Ordar Crass with a quantity greater than 10 on each sida. & | Hot Tested -
| 2 Receve and process Execution Report - New Order for buy side o | NotTested

[ 3 . Receive and process Execution Report - New Order for 2ell sida. & . Mot Tested

| 4 Receive and process Execution Report - Trade Outright & | NotTested

| 5 . Receive and process Execution Report - Trade Culright. | @ . Hot Tested

Key: & neot tested i complets penchng i Taded

Committed Cross (C-Cross) Rejection for Pre-Registered / On-Demand Format

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

D’ To run the Committed Cross (C-Cross) Rejection for Pre-Registered / On-Demand Format test:

Interview Test Suite - Help

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

This test eoukd take up o several minules. Plaase do nol closs the window during Bha lesl Closing windovwn'sioppang tast raquines 1o rerun tha besl from slep

Purpose
The purpase of this best is bo verify that the client system can receive and process an Committed Cross (C-Cross) Rejection message

| Deseription [ Fiag [ status
1 | Submit @ Mew Order Cross with a quantity greater than 10 on each side. | & | Mot Tested
2 | Receive and Process Business Reject | ] | Mot Tested

Kew: @ rot besfed i complete perding @ falad

 REFRESH |

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

1. Submita New Order Cross (35=s) with a quantity (->38-OrderQty) greater than 10 on each side.

2. Receive and Process Business Reject (35=j).
back to top

On-Demand format screen
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Steps of the test: Committed Cross (C-Cross) Rejection for On-Demand Format
This test coukd take up bo several minutes. Plaass do nol close he window during the 1a$l. Closing windowisiopping 1&$! requires fo rsrun the test from stepl

Purpose
The purpase of this test is to verify that the client system can receive and process an Commilied Cross (C-Cross) Rejection message

| Description [Fisg | status
1 | Submit a New Order Cross with a quantity greater than 10 on each side. | o | NotTested
2 | Receive and Process Business Reject | o | NotTested

Kewe red tasted @ complete peving @ taded

[ REFRESH |

Cross Order Cancel for Pre-Registered / On-Demand Format

The following instructions illustrate the process to run and complete Cross Order Cancel tests.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
D“’ To run the Cross Order Cancel test:
The purpose of this test is to verify that the client system can cancel 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).

Intersiew Test Suile - 8 Help

Steps of the test: Cross Order Cancel for Pre-Registered Format

This tasl could Laks up to evaral minubes. Plaass do nol closs Ihe window during the lesl. Closing window/slopping lesd requirss o renun he lasl from shapl
Purpose

The purpase of this best i 10 venty thal the client $yslem can cancel Cross order side after the RFC process has completed and the instrument stale has
refumed to Resume Trading (i, unmatched RFC quantiy remains as a résting order on one side of the book)

Description Flag | Status
. 1 Submit 8 New Order Cross with & quantity greater than 10 on each side. | o | Mot Tested
2 Recelve and process Execution Repor - New Order for buy side. & | Mot Testad
3 Receive and process Exaculion Report - Nei Order for sell side | o | Mot Tested
4 Recelve and process Execution Reporis - Trade Ouiright for buy side ) | Mot Tested
5 Receive and procass Execution Report - Trade Qutright for sell side ' o [ Mot Testad
B Submit an Order Cancel Request message for the remaining quantity left on the sell side, & | Mot Tested
7 Recaive and procass Execution Repon - Cancel message. | & [ Mot Testad

Ry ol lested i complets pandng i isad

[ REFRESH |
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

Submit a New Order Cross (35=s) with a quantity (->38-OrderQty) greater than 10 on each side.

Receive and process Execution Report - New Order (35=8, 39=0) for buy (tag 54-Side=1) side.

Receive and process Execution Report - New Order (35=8, 39=0) for sell (tag 54-Side=2) side.

Receive and process Execution Report - Trade Outright for the sell (tag 54-Side=2) side.

Submit an Order Cancel Request (35=F) message for the remaining quantity left on the sell (tag 54-Side=2) side.

1
2
3
4. Receive and process Execution Report - Trade Outright for the buy (tag 54-Side=1) side.
5
6
7

. Receive and process Execution Report - Cancel (35=8, 39=4) message.
On-Demand Format screen

Steps of the test: Cross Order Cancel for On-Demand Format

This test coukd take up to several minubes. Plaase do not close the window during the &t Closing windowislopping 15t requires 1o rerun the test from stepi

Purpose

The purpase of this best is to verify that the client system can canced Cross order side afler the RFC process has completed and the instrament state has
refurmed to Resume Trading (i.e., unmatched RFC quantity remains as a resting ceder on one side of the book)

| Description [ Flag [ stanas
1 | Submit a New Order Cross with & quantity greater than 10 on each side. ‘ o | NotTested
2 | Receive and process Execution Repod - New Order for buy side ‘ o . Not Testad
3 | Receive and process Execution Repor - New Order for sell sige. ‘ o | NoiTested
4 Receive and process Execution Repons - Trade Qubrght Tor buy side. a . Not Tested
5 Receive and process Execution Report - Trade Cutright fior sell side o | NoiTested
& Submit an Order Cancal Requast message for the remaining quantity ket on the sell Side. a - Not Tested
T Receive and process Execution Repor - Cancel message. ] Mot Tasted

Keye @ rof tested i complete pencling i faled

[ REFRESH |

iLink Order Mass Action Request

The following instructions illustrate the process to run and complete tests for iLink Order Mass Action Request.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

* iLink Order Mass Action Request by Market Segment ID for Pre-Registered / On-Demand Format

* iLink Order Mass Action Request by Instrument Group for Pre-Registered / On-Demand Format

* iLink Order Mass Action Request by Instrument for Pre-Registered / On-Demand Format

3. Click the START TEST button.
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¢ Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

iLink Order Mass Action Request by Market Segment ID for Pre-Registered /
On-Demand Format

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.

D“' To run the Link Order Mass Action Request by Market Segment ID test:

Intendiew Test Suite - Help

Steps of the test: iLink Order Mass Action Reguest by Market Segment ID for Pre-Registered Format

This tesl could fake up 1o several mnwles. Plaass do nol close the window during the tesl. Closing windovwn'siopping lesl reguires 1o rerun tha basl from slepl

Purposs

The Purpose of this les1 is o verify thal customer application can submit Order Mass Ackion Request{35=CA) 1o cancel weorking orders by Market Segmeant
ID

| Descri [ Fag [ stams

[ 1 | Ower & iLink connection, send a Limit Day Order massage for the selacted dummy instrument. [ @ 1 Nod Tested -
| 2 Recene and Process Execution Repor - New Order | & . Not Tested

[ 3 - Send a Limit Day Order message for the selected dummy instrument & - Not Tested -
| 4 Receive and Process Execution Report - New Order & | Mot Tested

[ H . Send a Limit Day Order message for the selected dummy instrument @ . Not Tested

| [ Recene and Process Execution Report - New Order o . Mot Tested

| 7 . Send an Order Mass Action Request (35=CA) by Market Segmeant 1D & . Not Tested

| & | Receive and Process Order Mass Action Report (353=8Z) - Accepled message o | NotTested

Key: @ not tested i) complete pending i taded

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

1. Over ailLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] message for the
selected dummy instrument.

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

3. Send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] message for the selected dummy instru-
ment.

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

5. Send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] message for the selected dummy instru-
ment.

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

7. Send an Order Mass Action Request (35=CA) by Market Segment ID (tag 1374-MassActionScope=9).

8. Receive and Process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassActionResponse=1) message.
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back to top

On-Demand Format screen

Steps of the test: iLink Order Mass Action Request by Market Segment ID for On-Demand Format

This fest could fake wp 1o several minules, Flease do nof close the window during the test. Closing window/slopping test requires fo renan the bes! from stepi

Purpose
E-o Purpose of this lesd is lo verify that cuslomer applcation can submit Order Mass Action Request(35=CA) o cancel wordng crders by Markel Segment
I

Description Flag Status
1 Ower & iLink connection, send a Limit Day Qrder message for the selected dummy instrument o | MotTested
2 [ Receive and Process Execution Report - New Order o | Mot Tested
3 Send a Limit Day Order message for the selecled dummy instrument o | NotTested
| 4 Receive and Process Execution Report - New Order | o | Mot Tested
| 5 - Send a Limit Day Order message for the selected dummy instrument | o | NotTested
| & Receive and Process Execution Report - Mew Qrder | o | Not Tested
| 7 - Send an Order Mass Action Request (35=CA) by Market Segment 1D | o | Mot Tested
| & Receive and Process Order Mass Action Repont (35=8Z) - Accepted message. | ] | Not Tested

Key: & not tested @ complete o pending i faded

iLink Order Mass Action Request by Instrument Group for Pre-Registered / On-
Demand Format

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.

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

This tesd could take up fo several minutes. Plaase do nol close the window during the lesl Closing windowislopping lesl requires 1o rerun the bes! from sdepd

Pu
'IG'I\:T;;)H of Bhis best is bo verify hal customer application can submit Order Mass Ackon Request35=CA) 1o cancal working orders by Instrument

[}

| Description [Fag | stams
1 ‘ Owver a iLink connection, send a Limit Day Order message for one of the selected dummy instrument o | NoiTested
2 ‘ Receive and Process Execution Report - Mew Order. o | Mot Tested
3 [ Submit a second Limit Day Orders for instrument same as slap 1. o | NotTested
4 ‘ Receive and Process Execution Report - Mew Order, o | NotTested
5 ‘ Submit One Limit Day Orders for instrumant different from steg 1 of diflerent instrument group. o | Not Tested
g ‘ Receive and Process Execution Report - Mew Order. o | NoiTested
; ?md an Order Mass Acbion Request (35=CA) message by instrument Group for orders submitted in stepl & o Nat Tested

| 8 ‘ Receve and Process Order Mass Action Report (35=B2) - Accepled message. o | NotTested
] ‘ Submit an Order CancalRaplace Reguest for the ordar submitted in step 5. o Not Tested
10 ‘ Receve and process Execution Report - Modify o | MNotTested

Key: @ not tested @ complete | pending i@ faled
REFRESH

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

1. Over aiLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message for one
of the selected dummy instrument.

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

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelInForce=0)] for instrument same as step 1.

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

Submit One Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for a different instrument than step 1.

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

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

©® N o v & w N

Receive and Process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassActionResponse=1) message.

9. Submit an Order Cancel/Replace Request for the order submitted in step 5.

10. Receive and process Execution Report - Modify (35=8, 39=5).
back to top

On-Demand Format screen
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Interview Test Suite - % tif Help
Steps of the test: iLink Order Mass Action Request by Instrument Group for On-Demand Format
This lest cowld fakoe up io several minules. Flease do nol close the window during the est C-k]!lm windowislopping lesl requires lo renun Bhe lesl from step1
Furpose
Tha Purposa of this 1es! is o verily Shal customer applicalion can subenit Order Mass Ackion Requast35=CA) lo cancel working orders by knstnsmer
Group.
| Deseription Flag | Stats
| 1 [ Over a iLink connaction, send a Limi Day Order message for one of the selected dummy instrument o | MotTested
| 2 ‘ Receive and Process Execution Report - Mew Order & | NotTested
| 3 ‘ Submit a second Limit Day Orders for instrument same as step 1. o | NotTested
| 4 ‘ Receiva and Process Execution Report - New Order o | NotTested
| £ ‘ Submit One Lim& Day Orders for instrumant different from step 1 of deerand instrumant group. & | Not Tested
| [ ‘ Receiva and Process Execution Repor - Mew Order & | NotTested
Send an Order Mass Action Request (35=CA) message by instrument Group for orders submited in step1 &

7 3 & | MNotTested
| 5 [ Receive and Process Order Mass Action Report (35=BZ) - Accepled message. o | NotTested
| ] ‘ Submit an Order CancelReplace Reguest for the order submitted in step 5. o | NotTested
| 19 [ Receive and process Execution Report - Modify. | & | NotTested

Hey: @ ot teshed .--:oqrﬂi whe penchng Taded

iLink Order Mass Action Request by Instrument for Pre-Registered / On-
Demand Format

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.

b To run the iLink Order Mass Action Request by Instrument test:
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Interview Test Suite - Help

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

This test could fake up 1o séveral minutes, Please do nol close the window during the lesl. Closing windowistopping 1631 requires o rénun the 125l from stepil

Purpose
The Purpose of this tesl is fo verify thal cusiomer application can submil Qrder Mass Action Request(35=CA) lo cancel working orders by Instrument

Description Flag |  Status
1 Qver a iLink connection, send a Limit Day Qrder message for one of the selected dummy instrument o | MotTested
2 . Receive and Procass Execution Report - New Ondar. . i ; Mot Tested
3 | Submit a second Limit Day Orders for instrument same &s step 1 o | NotTested
| 4 : Recaive and Procass Exacution Repart - New Ordar. . o ; Mot Tested
5 - Submdt One Limit Day Orders for instrument different from step 1 o | HotTested
& : Recaive and Procass Exacution Repart - New Ordar. . o ; Mot Tested
7 . Submit Order Mass Action Request (35=CA) message by instrument for orders submitied in step1 & 3 o - Not Tasted
[ 8 | Recaive and Process Order Mass Action Repor (35=BZ) - Accapbed message. . o ; Mot Tested
L] . Submit an Order CancelReplace Request for the order submitted in step 5 o | NotTested
0 : Recaive and procass Exacution Repo - Madity. . o [ ol Tested

Key: & nof tested @ complete penchng i Taded

| REFRESH |

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

1. Over ailLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message for one
of the selected dummy instrument.

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

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] for instrument same as step 1.

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

Submit One Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for a different instrument from step 1.

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

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

© N o v &~ w DN

Receive and Process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassActionResponse=1) message.

9. Submit an Order Cancel/Replace Request for the order submitted in step 5.

10. Receive and process Execution Report - Modify (35=8, 39=5).
back to top

On-Demand Format screen
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Interview Test Suite - at t Help
Steps of the test: iLink Order Mass Action Request by Instrument for On-Demand Format
This tesd could take up to several minules. Plaase do nol close the vwindeow during e lest Closing window/slopping tesl requires 1o rerun the lest from slepl
Purpase
The Purposa of Bis lest is b verify that customer application ean submil Order Mass Action Request{35aCA) o cancel working orders by Instrument
Description [Fog [ suomws
| | Ower a iLink connection, sand a Limit Day Order massage for one of the selected dummy instrument | ) Mot Tested
2 | Racesve and Process Execution Report - Mew Order | o | Mot Tested
3 | Submit a sacond Limit Day Orders for instrument same as step 1. | o | Mot Tested
| 4 | Receive and Frocess Execution Report - New Order | & | ot Tested
| 5 | Submit Ona Limit Day Orders for instrument different from step 1. | o | Mot Tested
| L} | Recenve and Process Execution Repor - New Order | o | Not Tested
7 | Submit Order Mass Action Request (35=CA) message by instrument for orders submitbed in stept & 3. | o | MotTested
] | Recene and Process Order Mass Action Report (35=8Z) - Accepled message | o | Mot Tested
] | Submit an Order CancalRaplace Request for the order submitted in step 5 | o | MotTested
10 | Recenve and process Execution Report - Mogity | o | Mot Tested
Kew: @ not tested @ complete o pending @ faled
REFRESH

iLink Order Status Request for Pre-Registered / On-Demand
Format

The Purpose of this test is to verify that customer application can submit Order Status Request (35=H) and receive Execution
Report - Status (35=8, 150=I) when obtaining status for the order.

E> To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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Invbarvisw Test Suite - Help

Steps of the test: iLink Order Status Request for Pre-Registered Format
Thik 1&%] sould 1akE up 10 Several manules. Pleass 85 nol close e window ﬂl..llﬁa A bEs] Clﬂtlh@ umdm-.--slar:pir.g 1681 pEqures 1o isun he 185 from shapl
Purposs

The Purposs of this fesd is 1o verify that customer application can submil Order Stafus Request (35=H) and receive Execution Report - Status (358
150=1) when obtaining $iatus for the order

| Description [ Fap [ stats
| Over a iLink connection, send a Limit Day Order message wsing one of the selected dummy instruments > | Mot Testad
| 2 | Receive and Process Execution Report - New Ordar o I Mot Tested
| Send an Order Status Request (35=H) message for the order in step 1 o | Hot Tested
4 | Receive and Process Execution Report - Status (35=8 & 150=1). o [ Naot Tested

Key: & nof tested @ complets penchng i laded

 REFRESH |

D" To run the iLink Order Status Request test:

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

1. Over ailLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message using one
of the selected dummy instruments.

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

3. Sendan Order Status Request (35=H) message for the order in step 1.

4. Receive and Process Execution Report - Status (35=8 & 150=l).
On-Demand format screen

Interview Test Suite - Help

Steps of the test: iLink Order Status Request for On-Demand Format

This besl could fake up to séveral minutes, Please do nol close the window during the tesl. Cloding windowslopping best reéquires 1o rénan the best from Slepd

Purpose
The Purpese of this test is 1o verify that customer application can submil Order Status Request (35=H) and receive Execution Repord - Slatus (315=8,
150=1) when obtaining siatus for the order

Description [ Fog [ swows
1 Ower g iLink connection, send a Limit Day Order massage using one of the selectad dummy instrumants. ‘ ) | Mot Tested
2 Raceive and Process Execulion Report - New Order ‘ & | Not Tested
3 Send an Order Status Request (35=H) massage for the order in step 1 ‘ o | Not Tested
4 . Receive and Process Execution Report - Status (35=8 & 150=1) ‘ a4 | Not Tested

Keyr @ not tested @ complete o pending i faded

[ REFRESH

iLink Order Mass Status Request for all working orders

The following instructions illustrate the process to run and complete tests for iLink Order Mass Status Request for all working
orders.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
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2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

» iLink Order Mass Status Request for all working orders for an instrument group for Pre-Registered /
On-Demand Format

» iLink Order Mass Status Request for all working orders for an instrument for Pre-Registered / On-
Demand Format

* iLink Order Mass Status Request for all working orders for Pre-Registered / On-Demand Format
3. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

iLink Order Mass Status Request for all working orders for an
instrument group for Pre-Registered / On-Demand Format

The Purpose of this test is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order
Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working order for an instrument group.

D" To run the iLink Order Mass Status Request for all working orders for an instrument group test:

Interview Test Suite - Heelps

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

Thits tast coukd 1ake up 19 Saveral minubes. Pleass do nod close the window during the tesl. Clodang window's1opping besl raquires 1o renan tha best rom slep1

Purpose

The Puipese of this el is 1o verify thal cuslomer apphcation can submil Order Mass Stalus Reques! (35=AF) and receive Order Stalus Request
Acknovdedgement (35=8, 150=1) when oblaining status for all working order for 8n instrument group

Description | Flag | Status

1 Civer a iLink connection, send a Limit Day Order message using one of the selected dummy instruments, ‘ o | Mot Testad

2 Raceive and Process Execution Report - New Order ‘ ) | Mot Tested
Submit a second Limit Day Order for different instrument that belongs to the same instrument group used at

3 o Mot Tested
slap 1

4 Receive and Process an Execution Report - Acknowledgement message ‘ o | MotTested
Send an Order Mass Status Request (35=AF) message Tor all working arders for the instrument group used at

5 - o | Mot Tested

& Reacaive and Process Exacution Report - Stabus (35=8 & 150=I). [ o [ Mot Tested

7 Receive and Process Execulion Report - Status (35=8 & 150=I) ‘ & | Mot Tested

Koy @ not tested @ complete o pending i taded

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

1. Over ailink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message using one
of the selected dummy instruments.
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2. Receive and Process Execution Report - New Order (35=8, 39=0).

w

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for different instrument that
belongs to the same instrument group used at step 1.

Receive and Process an Execution Report - Acknowledgement (35=8) message.

Receive and Process Execution Report - Status (35=8 & 150=I).

4
5. Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at step 1.
6
7

. Receive and Process Execution Report - Status (35=8 & 150=I).
back to top

Inberview Teat Suite - Help

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

This sl could fake wp 10 Séveral minules, Please do nod close the window during the tesl. Closing windowisiopping les! requings o rerun the les from stepi

Purposs

The Purpese of this lesd is lo verify that cusiomer application can submil Order Mass Status Reques (35=4F) and receive Order Status Request
Acknowiedgement (35=8, 150=1) when obtaining stabus for all working crder for an instrument group

| Description | Flag |  stamus
| 1 Ovwer a iLink connection, send a Limit Day Order message using one of the selectad dummy insfruments o | WMot Tested
| 2 Receive and Process Execution Report - New Onder. o | NotTested
Submil a second Limit Day Order for differant instrument that belongs to the same instrument group used at
3 o | HotTested
step 1
[ 4 Receive and Process an Execution Report - Acknowladgement massage. o | Not Tested
Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at
5 step 1 & | ot Tested
| [ Raceive and Procass Execulion Raport - Status (35=8 & 150=1). o | Mot Testad
| 7 Receive and Process Execution Report - Status (35=8 & 150=1) o | Mot Testad
ey nod lEstad i compléts perahng @ Taled

iLink Order Mass Status Request for all working orders for an
instrument for Pre-Registered / On-Demand Format

The Purpose of this test is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order
Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working order for an instrument.

D’ To run the iLink Order Mass Status Request for all working orders for an instrument test:
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Interview Test Suite - Helg

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

This lesd could take up to several minules. Plaase do not close the window durng the les!. Closing -.'rndm'I:Inpping sl requines 1o rérun the et from sbepl

Purpose

The Purpase of this best is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order Status Request
Acknowledgement (35=8. 150=1) when cbiaining status for all working order for an instrument

Description Flag Status
1 | Ower a iLink connection, send a Limd Day Order message using one of the selected dummy instruments o | NotTested
2 [ Raceiva and Process Execulion Repor - New Order. a8 | Mot Tastad |
3 | Submit a second Limdt Day Order using the same instrument used at step 1 increasing the price o | NotTested
' [ Receiva and Process an Execution Report - Acknowledgement message. & | Mot Tastad |
5 | Submit an Order Mass Stalus Request (35=AF) message for all working orders for an instrument. o | NotTested
& [ Raceive and Process Execulion Report - Status (3528 & 150=I). o | Mot Testad |
T | Receive and Process Execution Repon - Status (35=8 & 150=1) o | NotTested

Key @ not tested @ complete o pending i@ faded

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

1. Over ailink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message using one
of the selected dummy instruments.

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

3. Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] using the same instrument used
at step 1 increasing the price.

4. Receive and Process an Execution Report - Acknowledgement (35=8, 39=0) message.

5. Submit an Order Mass Status Request (35=AF) message for all working orders for an instrument.

6. Receive and Process Execution Report - Status (35=8 & 150=l).

7. Receive and Process Execution Report - Status (35=8 & 150=l).

back to top

On-Demand format screen
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mervew  testsune [ von  Help

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument for On-
Demand Format

This test could take up lo several mnuies. Flease do nod close the window during the test. Closing wincow'siopping test requines 1o rerun the test from siep!

Purpose

The Purposa of this 1851 is lo verify thal customer application can submit Onder Mass Slatus Raquest (35=4F) and receive Order Stalus Request
Acknowisdgement (35=8, 150=1) when oblaining stabus for all working order for an instrumsant

Description Flag Siatus
1 | CQrver a iLink connection, send a Limit Day Order message using one of the selected dummy instruments, o | NotTested
2 I Receive and Process Execution Repar - New Order - Nof Tested
3 | Submit a second Limit Day Order using the same instrument usad at step 1 increasing the price. o | NotTested
| 4 I Receive and Process an Execution Repon - Acknowledgement message. o Mot Tested
| 5 | Submif an Order Mass Status Request (35=AF) massage for all working orders for an instrument. o | NotTested
| [ | Racenng and Process Exacution Repor - Status (35=8 & 150=1) | & Mot Tested
| T | Recenve and Process Execution Report - Status (35=8 & 150=1) | o | Mot Tested

Kens @ nol tested i complete | panding @ faded

iLink Order Mass Status Request for all working orders for Pre-
Registered / On-Demand Format

The Purpose of this test is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order
Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working order.

b’ To run the iLink Order Mass Status Request Test for Pre-Registered / On-Demand format:

Steps of the test: iLink Order Mass Status Request for all working orders for Pre-Registered Format
This tea] could take up o seversl minules. Plagse do mol close the window durll'q e basl Cb’lﬂg wl\dﬂr{.‘!lmpim; besl ragquires 1o redun the les om shepi

Purpase

The Purpose of this lest is bo verify thal cusfomer application can submit Order Mass Satus Request (35=AF) and receive Order Status Reguest
Acknowiedgement (3528, 150=1) when obiaining status for 20l working order

Description [ Flag [ stame

Over a iLink CGW connection, send a Limit Day Order message using one of the selected dummy

1 o Mot Tasted
instrumants.

H | Receve and Process an Execulion Repor - Acknowledgemant message. | & | Mot Tested

3 | Submit a second Limit Day Order for an instrument different than step 1. | o | Mot Tested

4 | Recewve and Process an Execulion Repod - Acknowledgemant message. | & | Mot Tested

5 | Send an Order Mass Status Reguest (35=AF) message for all working orders | o | Mot Tested

[ | Raceve and Process an Order Status Request Acknowledgement (35=8 & 150=1) massage | & | Mot Tested

7 | Receive and Process an Order Status Request Acknowledgement (35=8 & 150=1) message | & | Mot Tazted

Koy @ not tested i complata perding i falad
REFRESH
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

1. Over aiLink CGW connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message
using one of the selected dummy instruments.

2. Receive and Process an Execution Report - Acknowledgement (35=8, 39=0) message.

w

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] for an instrument different than
step 1.

Receive and Process an Execution Report - Acknowledgement (35=8, 39=0) message.

Receive and Process an Order Status Request Acknowledgement (35=8 & 150=1) message.

4
5. Send an Order Mass Status Request (35=AF) message for all working orders.
6
7

. Receive and Process an Order Status Request Acknowledgement (35=8 & 150=I) message.
back to top

On-Demand format screen

vt riew Test Suite - Help

Steps of the test: iLink Order Mass Status Request for all working orders for On-Demand Format

This best could take up to several minutes. Flease do not close the window during the lest. Closing windowislopping fest requines i rerun the test from step1

Purpose

The Purpose of this test is to verify thal customer application can submit Order Mass Slatus Request (35=AF) and recaive Order Status Request
Acknowledgement (35=8, 150=1) whan cbiaining slates Tor all working cnger,

Description [Flag | stams
. Ower @ iLink CGW conneclion, send a Limit Day Order message using one of the selacted dumery Not Tested
Instruments -
. z Receive and Process an Execution Report - Acknowledgement message. & . Mol Tested
3 Submit a second Limit Day Order for an instrument different than step 1 o | MotTested
. 4 Receive and Process an Execution Report - Acknowledgement message. & . Mol Tested
5 Send an Order Mass Status Request (35=AF | message for all working orders o | MotTested
. 3 Receive and Process an Order Status Request Acknowledgement (3525 & 150=1) message. & . Mot Tested
7 Receive and Frocess an Order Status Request Acknowledgement (35=8 & 150=1) message o | NotTested

Hey: @ not tested @ complete | pending @ faled

Support MOSR functionality for a particular market segment
tests

The purpose of this test is to verify that client system customer application can submit Order Mass Status Request (35=AF) and
receive Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working order for a specific market
segment.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.
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0 Note:

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

Referential information is included for messages sent / received during the test.

D’ To run the Mass Order Status Request functionality test for a particular market segment test:

Steps of the test: Support MOSR functionality for a particular market segment for Pre-Registered
Format
This les cowd take up 10 $everal minules. Piease do nol close the window during the test. Closing windovwislopping fest requires 1o rerun the test from stepl

Purpose

Thee purpase of this lesd is o werify that chent sysiem customer application can submit Order Mass Slalus Request (35=AF) and receive Oder Status
Request Acknoviedgement (35=8 150=1) when oblaiming status for all wonong ceder for a spedfic market segment

| Deseription [Flag | status
1 Ower an iLink connaction, submit a limi day order for the selected instrument on Segmant 99, o . Not Tested
2 Receive and Process Execution Report - Mew Order, & | NotTested
3 [ Using the same instrument, submd a second mit day ordar. o | Not Tested .
4 | Receve and Process an Execution Report - Acknowledgement message. o | NotTested
< Submit Order Status Requast (15=AF) message with 139 585-MassStatusReqTypd="100 for all orders for a - Not Tested
specilic Markel Segment -
& Raceive and Proctess Execution Repon - Status (35=8 & 150=1). o : Not Tested
T Receive and Process Execution Report - Status (35=8 & 150=1). & . Not Tested

Key: & et tested @ complete pending @ taled

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

voe W

6.
7.

Over an iLink connection, submit a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for the selec-
ted instrument on segment 99.

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

Using the same instrument, submit a second Limit Day Order (35=D).

Receive and Process an Execution Report - Acknowledgement (35=8, 39=0) message.

Submit Order Mass Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a spe-
cific Market Segment.

Receive and Process Execution Report - Status (35=8 & 150=I).

Receive and Process Execution Report - Status (35=8 & 150=I).

On-Demand format screen
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e | Hetp

Steps of the test: Support MOSR functionality for a particular market segment for On-Demand
Farmat

Thi Il Stui ERGE ug) b Sairwdr ] Fasutiil Plodrit 85 A2l S06 B mindc Surey) I teal Cirias] winttwslopgang 1640 ieguret 18 tens T kil Bors slep]

Puiposs

Th porpots of Bun bl i 53 vnry Il Chont Iy live Cunlormst Spphc M550 ¢ ubrml Onder Mane $laton Ragueal (J=al ) ind necera Ouder Status
Pobuse sl Achrenvioaperenl (158, 150n) wiih colbrmy sake for B waiong order for & Soeciie anin fbirment

| Descriphon fisg | St
1| Chwer an ilink connaction, subm & lmd dary coder for the Selected instrument on egment 59 o | Mot Teand
] Reotrve and Process Execubon Report - Mes Onde o | ot Tested
] Ubpirg) T 5ame inginement, submil @ pecond lmil Gy onder & Hot Tested
& Racwd in2 Procuid an Eoiuton Rpor - ACroatidgnmen] makiigy o | Vot Tesbed
. Suterat Oee St el | 152AF) markdge witn tag SIS e SR Reg Troes 100 100 88 roes e & P——
Specic Marvel SegTen -
B Reosve and Peocess Execubon Report - Sishus (358 L 1500} & Hot Tested
T | Radwve and Proceis EopouBon Rego - Siatus (358 & 1500) & | Mot Tested
Kay: @ nct tesind i compivte o percing i teled

Quote Request Test

The purpose of this test is to verify that the client system can submit a Quote Request and receive and process the Quote
Acknowledgement and RFQ Market Data message.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZLEZM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D"' To run the Quote Request Test:

1. Over an iLink connection, submit a Quote Request (35=R) for the instrument.

2. Receive and process Request for Quote Acknowledgment (35=b).

Invterview Tesl Suite - L Help

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

This 1&5] could lake up 1o Several renwles. Flaase 0o nol close the Window ouning the tesl Clodang window siopping besl requeras b pequn the 1851 from shap
Purpose
The purpose of this 1esl is o verify ihal the chand system can submil 3 Quole Raquest and recenss and process the Quols Acknovdsdgement and RFQ
Marked Dot message.

| Description | Fag | status

‘ 1 Oner an iLink conneclion, submit a Quole Request for the instrument. o | Mot Tested

‘ 2 Receive and process Request for Quele Acknowledgment o | Kot Testad

Key: @ not lesled i complete pendng laled
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'0' Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Quote Request Test for On-Demand Format

Thiss les] could take up 1o séveral minuies, Plaase do nol close the window during the &t Closing window'slopping 1851 requinés 10 rérun Bhe 1est from stepi

Purpose

The purpose of this fest is to verify that the client system can submit a Quote Request and receive and process the Quole Acknovdedgement and RFQ
Marked Data message.

| Description [ Fisg | stamus
| 1 Over an iLink connection, submit a Quole Reguest for the instrument & | Mot Tested
[ 2 Receive and process Request for Quate Acknowladgment. o Mot Testad

Key: & rod tasted @ complete penddng il Taled

Pre-registration of administrative information in Service
Gateway for Pre-Registered Format

The purpose of this test is to verify the client system can properly connect to 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. Please note for this test the session sequence numbers will be reset to one.

D’" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
'0' Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEZLELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

D’ To run the Pre-registration of administrative information in Service Gateway test:
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Interview Test Suite - Help

Steps of the test; Pre-registration of administrative information in Service Gateway for Pre-
Registered Format

This 1e3] could Bake up 1o Seversl mahides. Plasse do nol close the vandow duning the lesl Clasing windowsloppang 188! rsquines 16 rerun the bast fiom sap

Purpose

The purpose of this lesd is lo verify the client syslem can properly connect bo Order Endry Service Galeway (OESGW) for submilling boh Party Dedails
Definition Reguest messages and Party Delails List Request messages and submil an order with the pre-registersd adminisirative mformation. Flease
note for this best the session sequence numbers will be resel to one

[ Description [Fag | stams

. Sequence numbers have been resel to simulate the beginning of the week. Over a Service Gateway Not Tested
connaction IP, customer sands the Megotiate message to initiate a connection -

| 2 Receve and process Negotiation Response. o | MNotTested
3 Submit an Establish message fo bind connection with Service Galeway o | NotTested
4 Receive and process Estabizhment Acknowledgment o | NotTested
5 | Submit a Party Details Definition Request (33=CX) message 1o Service Gateway o | MNotTested
& Receive and process Paty Details Definition Request Acknowladgment. o | Mot Tested
T Submit a Party Details List Request (35=CF) message lo Service Gateway. o | MNotTested
-] Raceive and pracess Party Dalails List Report Input the balow vwith last Party Details List Rapon raceived o Mot Testad

Key: & rot tesfed i complets pareding i fadad

Sequence numbers have been reset to simulate the beginning of the week.

1.

2
3
4
5.
6
7
8

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 connection with Service Gateway.

Receive and process Establishment Acknowledgment.

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

Receive and process Party Details Definition Request Acknowledgment (35=CY).

Submit a Party Details List Request (35=CF) message to Service Gateway.

Receive and process Party Details List Report (35=CG). Input the below with last Party Details List Report received.

Cancel on Behalf (COB) using Order Cancel Request

The following instructions illustrate the process to run and complete Cancel on Behalf (COB) using Order Cancel Request tests.

D" To select the test:

1.
2.

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

From the Test Suite tab, select the linked test.

0 Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELZEM) below the test steps may resolve
the issue.
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D’ To run the Cancel on Behalf (COB) using Order Cancel Request for Pre-Registered / On-Demand Format:

The purpose of this test is to verify the client system can submit Cancel on Behalf using Order Cancel Request message.

For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.

Steps of the test: Cancel on Behalf using Order Cancel Request for Pre-Registered Format

This test could take up to several minubes, Pleass do nol close the window during the lesl. Closing window/slopping test requires B0 renan the Bes! from stepi
Purpose
The purpase of this best 5 1o vendy the cherd spslem can submd Canced on Behaf vsng Order Cancel Request message

For the purposes of this test. the definition of an "Onginal Sendercomp” represents the iLink session whose orders or Mass Cucles will be canceled. The
definiticn of “On-Eehalf Sendercomp™ is the iLink that will be the cancel requesis

| Description [ Fag | status
Over an Original Sendercomp (Not the selected On-Behalf SenderComp). submit a Day Limit Order Not Tested
! message. Raceiva and process Execution Report - New Order message (3528, 39=0). 4
2 Over the selected On-Behall Sendercomp, submit an Order Cancel Reqguest to cancel the order in Step 1 | o | MotTested
3 Ower the salected On-Behalf Sandarcomp, recaive and procass Exacution Report - Cancel message. [ o | NotTested
4 Over the QOriginal Sendercomp. receive and process Execubon Report - Cancel message (358, 39=4) | o | MNotTested

Hess @ not lested W@ complete & pending @ aded

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

1. Over an Original Sendercomp (Not the selected On-Behalf SenderComp), submit a Day Limit Order [35=D (tag 40-
OrdType=2, tag 59-TimelnForce=0)] message.

Receive and process Execution Report - New Order (35=8, 39=0) message.

2. Over the selected On-Behalf Sendercomp, submit an Order Cancel Request (35=F) to cancel the order in Step 1.

3. Over the selected On-Behalf Sendercomp, receive and process Execution Report - Cancel (35=8, 39=4) message.

4. Over the Original Sendercomp, receive and process Execution Report - Cancel message (35=8, 39=4).
On-Demand format screen

Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Order Cancel Request for On-Demand Format

This lesd could take up lo several minuies. Please do nol close the window during the test Closing windowsiopping test requires 1o renn the best from step

Purpose
The purpose of Bhis lest is bo verify the clent system can submit Cancel on Behalf using Order Cancel Request message:

For the purposes of this lesd, the definition of an “Criginal Sendercomp” represents the iLink session whose orders or Mass Clucdes will be canceled. The
definition of “On-Behall Sendercomp” is the ilink session thad will ke submilting the cancel requests

[ Description [ Fag | statua
Cver an Qriginal Sendercom (Not the selected On-Behall SenderComp), submit a Day Limit Order Mot Tested
! massage. Receive and process Execution Report - New Onder massage (35=8, 39=0) -
‘ 2 | Cwver the selected On-Behalf Sendercomp. submit an Order Cancel Reguest to cancel the orderin Step 1 | ) ‘ Mot Tested
3 | Owar the . receive and process Execution Report - Cancel message | ) ‘ Mot Tested
‘ '] | Cwer tha Criginal Sendercomp, recaive and process Exacution Raport - Cancel message (35=8, 38=4) | ] ‘ Mot Tested

Key: & not tected @ complete parding ) taded

;

Cancel on Behalf (COB) using Order Mass Action Request

The following instructions illustrate the process to run and complete tests for Cancel on Behalf (COB) using Order Mass Action
Request.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

» Cancel on Behalf using Order Mass Action Request by Market Segment ID for Pre-Registered / On-
Demand Format

e Cancel on Behalf using Order Mass Action Request by Instrument Group for Pre-Registered / On-
Demand Format

¢ Cancel on Behalf using Order Mass Action Request by Instrument for Pre-Registered / On-Demand
Format

3. Click the START TEST button.
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¢ Note:DO NOT select the START TEST button once the test is in progress.
If a test is not proceeding to the next step, clicking the Refresh button (IEELELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

COB using Order Mass Action Request by Market Segment ID

The purpose of this test is to verify that customer application can submit Cancel on Behalf using Order Mass Action Request
(35=CA) to cancel working orders by Market Segment ID.

For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.

D"’ To run the COB using Order Mass Action Request by Market Segment ID test:

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

Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Order Mass Action Request by Market Segment ID for Pre-
Registered Format

This fesl could take wp fo several minules. Please do nol close the windew during the lest. Closing windowslopping lest requires o rerun e tesl from stept

Purpase
The purpasa of this lesd is b venfy that customer application can submil Cancel on Bahall using Crder Mass Acton Requesh{35=CA) o cancal working
ordars by Markosl Sagment ID

For the purposes of this lesl, the definflion of an "Onginal Sendercomp” reprasents the iLink session whosa orders of Mass Quoles will be cancelad. The
definibon of "On-Bshall Sendercomp” s the iLink session that will be submilting the cancel requasis.

| Description [ Flag | status
Ower an Original Sendercomp (Not the selected On.Behall SenderComa), send a Limit Day Order
1 m&ssage for the seleclad dummy instrument. Receive and process Execution Reporn - New Onder (35=8, o Mot Tested
38=0)
Over the OQrjginal Sendercomp. send anocther Limit Day Order message fior the selected dummy instrument. Mot Tested
z Raceve and process Execution Repor - New Order (35=38, 38=0). o
Ower the selected On-Behall Sendercomp, send an Order Mass Action Reguest (35=CA) by Markat [—
3 Sagmant ID 1o cancel all Qrigingl Sendarcomp’s ordars. o
Qver the selecled On-Behall Sendercomp, recedve and process Order Mass Action Report (35=BZ) -
o Accepled message & | NotTested
inal Sendercomp, =BE) -
. Cwver the Qg p, receive and process Order Mass Action Repon (35=BZ) - Accepbed Mot Tusted

message (35=BZ 1375=1) -

Key: & vt tested @ complete . pending iTaled

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

1. Over an Original Sendercomp (Not the selected On-Behalf SenderComp), send a Limit Day Order [35=D (tag 40-
OrdType=2, tag 59-TimelnForce=0)] message for the selected dummy instrument.

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

3. Over the Original Sendercomp, send another Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] mes-
sage for the selected dummy instrument. Receive and process Execution Report - New Order (35=8, 39=0).
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4. Over the selected On-Behalf Sendercomp, send an Order Mass Action Request (35=CA) by Market Segment ID (tag
1374-MassActionScope) to cancel (tag 1373-MassActionType) all Original Sendercomp's (tag 9937-OrigOrderUser)
orders.

5. Over the selected On-Behalf Sendercomp, receive and process Order Mass Action Report (35=BZ) - Accepted (tag
1375-MassActionResponse=1) message.

6. Over the Original Sendercomp, receive and process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassAc-
tionResponse=1) message.

back to top

On-Demand Format screen

Steps of the test: Cancel on Behalf using Order Mass Action Request by Market Segment ID for On-
Demand Format

This test could 1ake up 1o sevedal minubes. Pleass do nol ciose the window dunng the lesl. Closing vwindowsiopping lest requirnes i renun the lest from siepl

Purpose

The purpose of this test is o ‘-I‘El'lﬂ'1hu cusiomer ﬂm!bﬂﬂ can submil Cancel on Bahalf u!in-g Order Mass Action Reguest|35=Ca) o cancel wm
cedars by Marksl Sagment 10

Fod the purposes of this 1est, the dafindion of an "Onginal Sendercemp” répresents the iLink se350n whose orders of Mass Quales will be cancelsd. The
dainition of "On-Bahall Sandarcomp™ is the iLink sassicn hal will ba submitling the cancel reguests

Dcwnpbon | Flag Status
Over an Qriginal Sendercomp (Mot the gelected On-Behall SenderComp), send a Limit Day Order
1 missage for thi salectad dummy instrument. Recaive and process Execution Repon - New Order (35=3, o Mot Tested
19=0)

Owver the Original Sendercomp. send another Limit Day Ordar matsage for the selected dumsmy instrumant.

T
2 | Receive and process Execution Regort - New Order (358, 39=0) ot Testad
Ower the selected On-Behalf Sendarcomp, sand an Order Mass Action Raguest (35=CA) by Markat
* | SegmentID to cancel al Qriging) Sendercomp’s orders o | NotTested
selected On-Behalf Sendercomp, Mass A Report (35=62) -
. fmr the rcomp, receive and process Order Mass Action Report (35=BZ) o | NotTested
ccapbed message.
" Owar the Driginal Sendercomp, receénve and process Order Mass Action Repon (35=BZ) - Acceplad Hot Tested
message (35=BZ, 1375=1) o
Hey: nod fasted @ complets pandng @aled

COB using 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.

This test is used for both Pre-Registered and On-Demand formats. The below instructions show the Pre-Registered format.
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Interview Test Suite - Help
Steps of the test: iLink Order Mass Action Request by Instrument Group for Pre-Registered Format
This test could fake up bo several minuies. Please do ned close the window during ihe test. Closing window/siopping tesi nequires 1o renan the lesi from siep!

Pufpose

The Purpess of this 1641 i 16 verify that cusiomer sppht 350 £an submil Order Mass Action Requess(35aCA) b canoel working tiders by Instrurnent

Group.

Description [ Fag [ stams
1 Ower a iLink connaction, send a Limit Day Order message for one of the selected dummy instrumant. [ o | Mot Teswa
z Receive and Process Execution Report - New Order. ‘ o | Mot Tested
3 Submit a second Limit Day Orders for instrumant same as step 1. [ o | Mot Teswa
4 Receive and Process Execution Report - New QOrder, ‘ ) Mot Tested
5 Submit One Lirmit Day Orders for instrument diferent from step 1 of different instrument group. [ o Not Tesied
[ Receive and Process Execution Report - New QOrder, ‘ o Mot Tested

Send an Order Mass Action Request (35=CA) message by instrument Group for orders submitted in stepl &
T 3 ] Mot Tested
B Recaive and Procass Order Mass Acion Repord (35=BZ) - Accepted message ‘ o | Mot Tested
] Submit an Order CancelReplace Request for the order submitted in step 5 ‘ ) | Not Tested
10 Recaive and process Exacution Raport - Madity ‘ o | Mot Testad
Key: & not tested @ complede pending @ falad
0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

D’ To run the COB using Order Mass Action Request by Instrument Group test:

1. Over aiLink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message for one
of the selected dummy instrument.

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

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimeInForce=0)] for instrument same as step 1.

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

LA I

Submit One Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for instrument different from step 1
of different instrument group.

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

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

® N o

Receive and Process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassActionResponse=1) message.

9. Submit an Order Cancel/Replace Request for the order submitted in step 5.

10. Receive and process Execution Report - Modify.

back to top
On-Demand format test
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It rlew Test Suite - ¥ el Help
Steps of the test: iLink Order Mass Action Request by Instrument Group for On-Demand Format
This lesd could take up fo several manles. Please do nod close the window during the test. Closing window'sicpping test requires 1o renan the lest from step
Purpose
Eha Furposs of this lasd is lo varify that cuslomer applcation can submit Order Mass Action Request(35=CA) to cancal working cededs by Insinument
roup.
| Description [ Fag | suams
| 1 ‘ Ower a iLink connaction, send & Limit Day Ordar message for one of the selected dummy instrument. | o | Mot Tested
| 2 ‘ Receive and Process Execution Report - New Order | o | Mot Tested
| 3 ‘ Submit a sacond Limit Day Orders for instrument same as step 1. | o | Mot Testea
| £ ‘ Receive and Frocess Execution Report - New Order | & | Mot Tested
| 5 ‘ Submif One Limit Day Orders fof instrument different from step 1 of different instrument group. | o | MotTested
| [ ‘ Receive and Process Execution Report - New Order | & | MotTested
Send an Order Mass Action Request (352CA) message by instrument Group for orders submitied in step &
7 1 o | MotTesea
8 ‘ Receive and Process Order Mass Action Report (35=BZ) - Accepted message o | MotTested
4 [ Submit an Crder CancelReplace Reques! for the order submitted in step 5. o | Mot Tested
10 ‘ Receive and process Execufion Report - Modify & | Mot Tested
Key: @ not tested @ complete pending @ talad

COB using Order Mass Action Request by Instrument

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.

b To run the COB using Order Mass Action Request by Instrument test:

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

Steps of the test: iLink Order Mass Action Request by Instrument for Pre-Registered Format
This (sl could fake up o several manwles. Flease do nol closa the window d'urlﬂ; fthe pesi Clﬂ!ng wndmmlmp-ng besl raquires 1o reren the basd from slepd

Purpose
The Purposs of this 1654 i fo verify thal cusiomer application can submil Order Mass Acion Request(33=CA) 1o cancel working orders by Instrument

Status

g

1 Ower a iLink connection, send a Limit Day Qvder message for one of the selecled dummy instrument Not Tested

2 Receive and Process Execution Report - Mew Ordear. Mot Tested

3 Submit a second Limit Day Orders for instrument same as step 1. Not Tested

4 Receive and Process Execution Report - New Order. Mot Tested

Not Tested

7 Submit Order Mass Acthon Reguest (35=CA) message by instrument for orders submitied in stepl & 3 Not Tested

8 Raceive and Process Ordar Mass Action Repart (35282 - Acceptad massage Nt Tesiad

9 Submit an Qrder CancevRepiace Request for the order submitted in 51ep 5 Not Tested

[
@
e
@
@

5 Submit One Limat Day Orders for instrument different from step 1 ‘ o | NotTested
@
@
®
@

o

[ & Raceive and Process Execution Report - New Order.

10 Receive and pracess Execution Repart - Modify. [ | Mot Tested

Key: & not tested i@ complate o pending @ faded

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

1. Over ailink connection, send a Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] message for one
of the selected dummy instrument.

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

Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for instrument same as step 1.

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

Submit One Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for instrument different from step 1.

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

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

© N o vk w N

Receive and Process Order Mass Action Report (35=BZ) - Accepted (tag 1375-MassActionResponse=1) message.

9. Submit an Order Cancel/Replace Request for the order submitted in step 5.

10. Receive and process Execution Report - Modify.
back to top

On-Demand format screen
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interview  Test Suite - Help

Steps of the test: iLink Order Mass Action Request by Instrument for On-Demand Format
This a8l could take up 1o several manules. Plaass do nol close the window dl.'lll"ﬂ the best Clﬁlﬁﬁ wmdm—:.‘llmpmq besl reqguires 1o neran the best from slap

Purposs
The Purpose of this fesd is fo verify that cuwsfomer applcation can submil Order Mass Action Request(35=CA) 1o cancel working onders by Instrument

| Deseription [ Fiag | stamus

‘ 1 Over @ iLink connection, send a Limit Day Order message for one of the selecled dummy instrument | o | MotTested
[ 2 | Receive and Process Execution Report - New Order I o | MotTested
‘ 3 Submit a second Limit Day Orders for instrument same as step 1, | & | MNotTested
[ 4 . Receive and Process Execution Report - New Order I & | MotTested
‘ 5 Submit One Lim# Day Orders for instrument different from step 1 | o | MotTested
[ 5 . Receive and Process Execution Report - New Order I o | MNotTested
‘ 7 | Submit Order Mass Action Reguest (35=CA) message by instrument for orders submitted in step? & 3 | o | MotTested
[ E | Recsive and Process Order Mass Action Report (35=BZ) - Acceptad message I o | NotTested
‘ 9 | Submit an Order CancelReptace Request for the ordes submitted in step 5 | o | NotTested
[ 10 | Receive and pracess Execution Report - Modify I o | Mot Tested

Key: & not tested @ complete parding ) taded

Cancel on Behalf using Quote Cancellation

The following instructions illustrate the process to run and complete tests for Cancel on Behalf (COB) using Quote Cancellation.

D’ To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

¢ Cancel on Behalf by Quote Cancellation by Cancel All Quotes without Mass Quote Block for Pre-
Registered / On-Demand Format

¢ Cancel on Behalf by Quote Cancellation by Cancel All Quotes with Mass Quote Block for Pre-
Registered / On-Demand Format

¢ Cancel on Behalf by Quote Cancellation by Cancel All Quotes with Mass Quote Unblock for Pre-
Registered / On-Demand Format

3. Click 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, clicking the Refresh button (IEELZEM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

COB using Quote Cancellation by Cancel All Quotes without Mass Quote Block
for Pre-Registered / On-Demand Format test

D’ To run the Instrument Level without Mass Quote Block for Pre-Registered / On-Demand Format test:
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The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quotes without Mass
Quote Block and receive and process a Quote Cancel Acknowledgement, including an instrument/instrument group with no
resting quotes.

For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.

Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes without Mass
Quote Block for Pre-Registered Format
This test could take up fo several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.

Purpose
The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quotes without Mass Quote Block and receive and
process a Quote Cancel Acknowledgement, including an instrumentfinstrument group with no resting quotes.

Far the purposes of this test, the definition of an "Original Sendercemp” represents the iLink session whose orders or Mass Quotes will be canceled. The
definition of "Cn-Behalf Sendercomp” is the iLink sessien that will be submitiing the cancel requests.

Selected Instrument{s): | Unlock |

Category 1P Port

Incremental Feed A
Incremental Feed B

Snapshot MEP

Snapshot MBO
Instrument Replay

TCP Replay
Category Link
Templates File: templates FixBinary.xml

Wote: Press the Start Test button to start or restart a Test. Please do neot press the Start Test button START TEST
again if you are currently running this test.
Test Not Running

Description Flag Status

Over an Original Sendercomp (Mot the selected On-Behalf SenderComp), submit a Mass Quote. Receive
and process Mass Quote Acknowledgement (35=b, 297=0).

& Not Tested

2 Cver the selected On-Behalf Sendercomp, submit a Quote Cancel All message without Mass Quote Block. & | MotTested
3 Cver the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement. & | MotTested
4 Cwver the Qriginal Sendercomp, receive and process Quote Cancel Acknowladgement (35=b, 297=4). o | Mot Tesied

Key: . not tested @ complete pending @ failed

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

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

1. Over an Original Sendercomp (Not the selected On-Behalf SenderComp), submit a Mass Quote (35=i).

2. Receive and process Mass Quote Acknowledgement (35=b, 297=0).

3. Over the selected On-Behalf (tag 9937-OrigOrderUser) Sendercomp, submit an instrument level Quote Cancel (35=2)
message without Mass Quote Block for the Mass Quote submitted in Step 1.

4. Over the selected On-Behalf (tag 2807-CancelText) Sendercomp, receive and process a Quote Cancel Acknow-
ledgement (35=b, 297=1,3,4,100).

5. Over the Original (tag 9937-OrigOrderUser) Sendercomp, receive and process a Quote Cancel Acknowledgement
(35=b, 297=1).
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On-Demand Format screen

Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes without Mass
Quote Block 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 can Cancel on Behalf using cancel all resting quotes without Mass Quote Block and receive and
process a Quote Cancel Acknowledgement, including an instrumentinstrument group with no resting quotes.

For the purposzes of this test, the definition of an "Criginal Sendercomp” represents the iLink session whose orders or Mass Quotes will be canceled. The
definition of "On-Behalf Sendercomp” is the iLink session that will be submitiing the cancel requests.

Selected Instrument{s): Unloc

Category P Port
Incremental Feed A
Incremental Feed B
Snapshot MBP
Snapshot MEQ
Instrument Replay
TCF Replay
Category Link
Templates File: templates FixBinary.xml

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

Description | Flag | Status

Over an Qriginal Sendercomp (Mot the selected On-Behalf SenderComp), submit a Mass Quote. Receive

and process Mass Quote Acknowledgement (35=b, 237=0). o Not Tested

2 Ower the selected On-Behalf Sendercomp, submit & Quote Cancel All message without Mass Quote Elock. & Mot Tested
3 Over the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement. & Mot Tested
4 Ower the Original Sendercomp. receive and process Quote Cancel Acknowledgement (35=b, 297=4). & Mot Tested

Key: . not tested @ complete pending @ failed

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

COB using Quote Cancellation by Cancel All Quotes with Mass Quote Block for
Pre-Registered / On-Demand Format test

[‘:} To run the Cancel All Quotes with Mass Quote Block for Pre-Registered / On-Demand Format test:

The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quotes with Mass Quote
Block and receive and process a Quote Cancel Acknowledgement, including an instrument/instrument group with no resting
quotes.

For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.
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Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes with Mass Quote
Block 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 stepd.

Purpose
The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quetes with Mass Quote Block and receive and
process a Quote Cancel Acknowledgement, including an instrumentinstrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal Sendercomp" represents the iLink session whose orders or Mass Quotes will be canceled. The
definition of "On-Behalf Sendercomp” is the iLink session that will be submitting the cancel requests.

Selected Instrument(s): | Unlock |

Category 1P Port

Incremental Feed A
Incremental Feed B

Snapshot MEP

Snapshot MBO
Instrument Replay

TCFP Replay
Category Link
Templates File: templates FixBinary.<ml

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

Test Not Running

Description Flag Status

Prior to hitting Start Test, please ensure your Sendercomp is not Block for Mass quote. After starting the test,
1 over an Original Sendercomp (Mot the selected On-Behalf SenderComp). submit & Mass Quote. Receive & Mot Tested
and process Mass Quote Acknowledgement (35=b, 247=0).

2 Over the selected On-Behalf Sendercomp, submit a Quote Cancel All message with Mass Quote Block. & Mot Tested
3 Ower the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement. & Mot Tested
4 Over the Original Sendercomp, receive and process Quote Cancel Acknowledgement (35=b, 297=4). " Mot Tested

Key: nct tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes)

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

Prior to selecting Start Test, ensure your Sendercomp is not configured to Block for Mass quote.

1. After starting the test, over an Original Sendercomp (Not the selected On-Behalf SenderComp), submit a Mass Quote
(35=i).

2. Receive and process Mass Quote Acknowledgement (35=b, 297=0).

3. Over the selected On-Behalf Sendercomp, submit a Quote Cancel (35=Z) All (tag 298-QuoteCancelType=4) message
with Mass Quote Block.

4. Over the selected On-Behalf Sendercomp (tag 2807-CancelText), receive and process Quote Cancel Acknow-
ledgement [35=b (tag 297=1,3,4,100)].

5. Over the Original Sendercomp (tag 9937-OrigOrderUser), receive and process Quote Cancel Acknowledgement
[35=b (tag 297=4)].
back to top

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes with Mass Quote
Block for On-Demand Format

This test could take up to several minutes. Please do net close the window during the test. Closing window/stopping test requires to rerun the test from step1.

Purposze
The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quetes with Mass Quoie Block and receive and
process a Cluote Cancel Acknowledgement, including an instrument/instrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal Sendercomp"” representis the iLink session whose orders or Mass Quotes will be canceled. The
definition of "Cn-Behalf Sendercomp” is the iLink sessicn that will be submitiing the cancel requests.

Selected Instrument(s): Unlocl

Category 1P Port

Incremental Feed A
Incremental Feed B

Snapshot MBP

Snapshot MBOQ
Instrument Replay

TCP Replay
Category Link
Templates File: templates FixBinary.xml

Mote: Press the Start Test button to start or restart a Test. Please do net press the Start Test button | START TEST |
again if you are currently running this test.

Test Not Running

Description | Flag | Status

Prior to hitling Start Test, please ensure your Sendercomp is not Block for Mass quote. After starting the test,
1 over an Original Sendercomp (Not the selected On-Behalf SenderComp), submit & Mass Quote. Receive & | MNotTesied
and process Mass Quote Acknowledgement (35=b, 287=0).

2 QOver the selected On-Behalf Sendercomp, submit a Quote Cancel All message with Mass Quote Block. & Mot Tested
3 Over the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement. & Mot Tested
4 Qver the Original Sendercomp. recsive and process Quote Cancel Acknowledgement (35=b, 297=4). & Mot Tested

Key: . not tested @ complete pending @ failed

{Test resulis will automatically refresh for up to 2 minutes)

COB using Quote Cancellation by Cancel All Quotes with Mass Quote Unblock
for Pre-Registered / On-Demand Format test

[:” To run the Cancel All Quotes with Mass Quote Unblock for Pre-Registered / On-Demand Format test:

The purpose of this test is to verify that the client system can Cancel on Behalf using cancel all resting quotes with Mass Quote
Block and receive and process a Quote Cancel Acknowledgement, including an instrument / instrument group with no resting
quotes.

For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.

Prior to selecting Start Test, ensure your Sendercomp is not configured to Block for Mass quote.

Select two instruments from the drop-down menu.
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Selected Instrument{s): o m’
Instrument(s): Select Instrument(s) - Channel o | Select |

Select Instrument{z) - Channel

Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes with Mass Quote
Unblock 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 purpase of this test is to verify that the client system can Cancel on Behalf using cancel all resting quotes with Mass Quote Block and receive and
process a Quote Cancel Acknowledgement, including an instrument/instrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal Sendercomp” represents the iLink session whose orders or Mass Quoies will be canceled. The
definition of "Cn-Behalf Sendercomp” is the iLink session that will be submitling the cancel requests.

Selected Instrument(s): m
Selected Second Instrument(s): M Unlock |

Category IP Port

Incremental Feed A
Incremential Feed B

Snapshot MEP

Snapshot MBO
Instrument Replay

TCF Replay
Category Link
Templates File: templates FixBinary.xml

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

Description Flag Status
Frior o hitling Start Test, please ensure your Sendercomp is not Block for Mass quote. After starting the fest, Nof Tested
1 over the selected Original Sendercomp, submit a Mass Quots. -
2 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Over the selected Original Sendercomp, submit a second Mass Quote with gquotes using a different Not Tested
3 instrument group than what was used in the first Mass Quote. -
4 Ower the selected Original Sendercomp, receive and process Mass Quote Acknowladgement. & Mot Tested
Over the On-Behalf Sendercomp (Mot the selected Criginal SenderComp), submit & Quote Cancel All Not Tested
5 message with Mass Quote Block. Receive and process Quote Cancel Acknowledgement (35=b, 287=4). -
g Over the Original Sendercomp, receive and process Quote Cancel Acknowledgement. & Mot Tested
Over the selected Original Sendercomp, submit a Mass Quote using the same instrument group used in Nof Tested
7 Step 1 with Mass Quote Unblock. -
8 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Ower the selected Original Sendercomp, submit a Mass Quote from the same instrument group used in
9 ] & Not Tested
Step 3 with Mass Quote Unblock.
10 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested

Key: . not tested @ complete pending @ failed
{Test resulis will automatically refresh for up to 2 minutes)
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0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

1. After starting the test, over the selected Original Sendercomp, submit a Mass Quote (35=i).
2. Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement (35=b, 297=0).
3. Over the selected Original Sendercomp, submit a second Mass Quote with quotes using a different instrument group
than what was used in the first Mass Quote.
4. Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement (35=b, 297=0).
5. Over the On-Behalf Sendercomp (Not the selected Original SenderComp), submit a Quote Cancel (35=2) All (tag 298-
QuoteCancelType=4) message with Mass Quote Block.
6. Receive and process Quote Cancel Acknowledgement [35=b (tag 297-QuoteStatus=4)].
7. Over the Original Sendercomp (tag 9937-OrigOrderUser), receive and process Quote Cancel Acknowledgement
(35=b).
8. Over the selected Original Sendercomp, submit a Mass Quote (35=i) using the same instrument group used in Step 1
with Mass Quote Unblock.
9. Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement (35=b),
10. Over the selected Original Sendercomp, submit a Vlass Quote from the same instrument group used in Step 3 with
Mass Quote Unblock.
11. Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement (35=b),
back to top

On-Demand Format screen
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Interview Test Suite - Help

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes with Mass Quote
Unblock 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 can Cancel on Behalf using cancel all resting quotes with Mass Quote Block and receive and
process a Quote Cancel Acknowledgemeant, including an instrumentinstrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal Sendercomp" represents the iLink session whose orders or Mass Quoies will be canceled. The
definition of "On-Behalf Sendercamp” is the iLink session that will be submitting the cancel requests.

Selected Instrument(s): Unloc]

Selected Second Instrumentis): Unloc]

Category 1P Port

Incremental Feed A
Incremental Feed B

Snapshot MBP

Snapshot MEQ
Instrument Replay

TCP Replay
Category Link
Templates File: templates FixBinary.xml

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

Description Flag Status
Prior to hitiing Start Test, please ensure your Sendercomp is not Block for Mass quote. After starting the test, Not Tested
1 over fhe selected Original Sendercomp, submit a Mass Quote. .
2 Qver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. o | MotTested
Qver the selected Original Sendercomp, submit a second Mass Quote with quotes using a different Not Tested
3 instrument group than what was used in the first Mass Quote. -
4 Qver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. o | MotTested
Qver the On-Behalf Sendercomp (Mot the selected Original SenderComp), submit a Quote Cancel All Not Tested
5 message with Mass Quote Block. Receive and process Quote Cancel Acknowledgement (35=b, 287=4). -
& Over the Original Sendercomp, receive and process Cuote Cancel Acknowledgement. o | MotTested
Over the selected Original Sendercomp, submit a Mass Quote using the same instrument group used in Not Tested
7 Step 1 with Mass Quote Unblock. -
& Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. o || MotTested
Over the selected Original Sendercomp, submit a Mass Quote from the same instrument group used in Not Tested
s Step 3 with Mass Quote Unblock. o
10 QOver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested

Key: . not tested @ complete pending @ fail=d

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

Order Status Request with Cancel on Behalf

The Purpose of this test is to verify that customer application can submit Order Status Request (35=H) and receive Execution
Report - Status (35=8, 150=I) when obtaining status for the order with Cancel on Behalf info.
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For the purposes of this test, the definition of an "Original Sendercomp" represents the iLink session whose orders or Mass
Quotes will be canceled. The definition of "On-Behalf Sendercomp" is the iLink session that will be submitting the cancel
requests.

D’ To select the test:

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

2. From the Test Suite tab, select the linked test.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

B’ To run the Order Status Request with Cancel on Behalf test:

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

Steps of the test: Order Status Request with Cancel on Behalf for Pre-Registered Format

This test could fake up 1o several minules. Please do nol close the window during the fest. Closing windowisicpping 1est requines to rerun Bhe fest from step

Purpose
The Purpese of this fest is lo verify that customer application can submit Order Status Request (35=H) and receive Execution Report - Stabus (35=8,
150=1) when obtaining sialus for the order with Cancel on Behalf info

For the purposes of this lesd, the definition of an “Original Sendercomp” represents the iLink session whose orders or Mass Quotes will be canceled. The
definiion of “On-Behalf Sendercomp” s the iLink session that will be submitiing the cancel requests.

| Description [ Fiag | status
Ower an Qriginal Sendercomn (Not the salected On-Behalt SenderComp), submit a Day Lima Order
! 8 39= & | Mot Tested
message. Receive and process Execulion Report - New Order message (35=8, 39=0).
[ 2 Ower the selected On-Bahall Sendercomp. submit an Order Cancel Request to cancel the order in Step 1. o | Mot Testea
| 3 Ower the selected On-Behall Sendercomp. receive and process Execution Repor - Cancel message o | NotTested
[ I Ower the Qriginal Sendercomp, recaive and process Exacution Report - Cancel message (3528, 39=4). o | NotTested
selected On-Behall Sendercom =
‘ , | Overtne p. send an Crder Stalus FRequest (35=H) message for the order in ol Tested
step 1
| [ Owar the selecigd On-Behall Sendgrcomp. recine and process Execution Repor - Status (35=8 & 150=1) o | Mot Tested
. Ower the Original Sendercommp, send an Order States Request (35=H) message for the order in step 1 et Testad
Racene and process Execution Report - Status (35=8 & 150=1). -

Keyr & orol tested i complete peruchng i Taded

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

1. Over an Original Sendercomp (Not the selected On-Behalf SenderComp), submit a Day Limit Order [35=D (tag 40-
OrdType=2, tag 59-TimelnForce=0)] message.

2. Receive and process Execution Report - New Order message (35=8, 39=0).

3. Over the selected On-Behalf Sendercomp, submit an Order Cancel Request (35=F) to cancel the order in Step 1.

4. Over the selected On-Behalf Sendercomp, receive and process Execution Report - Cancel (35=8, 39=4) message.
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Over the Original Sendercomp, receive and process Execution Report - Cancel (35=8, 39=4) message.

Over the selected On-Behalf Sendercomp, send an Order Status Request (35=H) message for the order in step 1.

Over the selected On-Behalf Sendercomp (tag 2807-CancelText), receive and process Execution Report - Status
(35=8 & 150=l).

Over the Original Sendercomp, send an Order Status Request (35=H) message for the order in step 1.

Receive and process Execution Report - Status (35=8 & 150=I).

On-Demand Format screen

Interview Test Suite - st Certificat Help

Steps of the test: Order Status Request with Cancel on Behalf for On-Demand Format

This test could 1ake up 10 saveral minubes. Pleasa do nol close the window dunng ihe lesi Clnsmq 'rmduw-':baﬂging lesd requires o renun the lest from sbep i
Purposs
The Purpese of this lest is 1o vedity that cuslomer applicalion can submil Order Status Request (35=H) and receive Execution Report - Status (35«8

150=1) when cblaining $1xlus for the order vilth Cancel on Behall info,

Fioa the purposes of this test, the defin@ion of an "Onginal Sendercomp” répresents the iLink sesson whose orders of Mass Quoles will be canceled. The
dafinition of "On-Eahall Sendarcomp” is he iLink s&5sicn that will be Submiting the cancel reguesls

| Description [ Flag |  status
, Over an Qriginal Sendercomp (Mot the selected On-Behall SenderComp), submita Day Limit Order ot Tested
message. Receive and process Execution Report - New Order message (35=8, 39=0), o
[ 2 Ower the sebected On-Behall Sendercomp, submit an Order Cancel Request to cancel the order in Step 1. o I Not Tested
| 3 Over the selected On-Behalf Sendercomp, receive and process Execution Repor - Cancel message o | Kot Taztad
I 4 Qver the Qrigingl Sendercomp. recene and process Execution Report - Cancel message (35=8. 39=4). a4 I Not Tested
selected On-Behalf Sendercomp, = I
. Crver the p, send an Order Status Request (35=H) message for the order in ot Tstad
slep 1.
| [ Ower the selected On-Behall Sendercomp, receive and process Execution Report - Statug (35=8 & 150=1) & | Hot Tested
, | ©verthe Original Sendercomp. send an Order Status Request (35=H) message for the order in step 1. Nol Tasted
Receive and process Execution Report - Stalus (35=8 & 150=1).
Mey: & nof tested i@ complete & pencing i faded
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Failover Tests

e Failover from primary to backup components

» Failover from primary to backup Components for Mass Quoting Systems

Failover from Primary to Backup Components

The following instructions illustrate the process to run and complete tests for Failover from primary to backup Components.
D’ To select the test:

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

2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

» Failover from primary to backup components (Binding without Initialization) for Pre-Registered / On-
Demand Format

* Failover from primary to backup components (Initialization and Binding) for Pre-Registered / On-
Demand Format

3. Click 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, clicking the Refresh button (EEZLEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.

Failover from Primary to Backup - Binding without Initialization

D’ To run the Failover from primary to backup components (Binding without Initialization) for Pre-Registered / On-
Demand Format test:

The purpose of this test is to verify that the client system can recover and continue to function properly during the primary
gateway failover by re-establishing the connection to new primary gateway without re-initialization.

0 Note: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.
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interview  Test Suite - oat Certification | Help
Steps of the test: Failover from primary to backup components (Binding without Initialization) for
Pre-Registered Format
Thiss tesl could take up 10 several minules, Please do nol close the window during the lesl. Closing windowislopping fes! requires 1o rerun Bhe lest from step
Purpose
The purpose of this fes is bo verify that the client sysbem can recover and contimue to function properdy during the primary gatevay failover by re-
eslabiishing the connection lo new primary gateway without re-indialization. NOTE: Due lo the assisted fadover selup nesded for repeatable conditions
during cerificaion, tailover of galeway components lakes a few seconds. It is necessary, only for the purposes of these cerification lests, to wait a few
seconds before attempling a conmection lo the nevely promaled primary galevay
| Description Flap | Stats
1 Ower & primary iLink connection, submit an Establish massage to bind the connection. o | Mot Tested
| 2 | Receve and process Estabishment Acknowledgment & [ Not Tested
3 Submit a Sequence message. o | Not Tested
4 l Recenve and process a Sequence message. o [ Mot Tested
5 Submit a Limit Day/FAK Order on a primary iLink connection, o | Mot Tasted
[ l Receve and process Execution Report - New Oroer message on a primary iLink connection & [ Mot Tested
7 Submit a Limit Day/FAK Order on a primary iLink connection, o | Not Tested
-} l After faw seconds, re-connéct 1o the newly promoted primarny, Subma an Eslablish message. o [ Mot Tested
a Receiva and process Establishment Acknowledgment o | Not Tested
Submit a Retransmit Requast message on newly promoled primary and receive and process any nesent
10 o | NotTested
messages
1" Did your system succassiully recaive and process the Exacution Report(s) from the Retransmit Reguest ? o [ Mot Testad
12 | After the market open, submit a Limit Day/FAK Order. & | Kot Testad
13 Did your system property receive and process the exacution report o | Not Tested
14 | Submit @ Sequence message & | ot Tested
15 Receiva and process a Sequenca massaga. i | Mot Tested
16 | Submit 3 Terminate message. & | Not Testad
. Raceiva and process a Tarminala massaga. The salacted sassion will revert Io the pravious primary gateway Mot T
71 amer tew seconds. v pelad
Key: @ not tested @ complete o pencing @ Taded

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

Over a primary iLink connection, submit an Establish message to bind the connection.

Receive and process Establishment Acknowledgment.

1.
2
3. Submit a Sequence message.
4. Receive and process a Sequence message.
5

Submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] on a primary iLink connection.
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6. Receive and process Execution Report - New Order message (35=8, 39=0) on a primary iLink connection.
7. Submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] on a primary iLink connection.
8. After few seconds, re-connect to the newly promoted primary, submit an Establish message.
9. Receive and process Establishment Acknowledgment.
10. Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.
11. Did your system successfully receive and process the Execution Report(s) from the Retransmit Request?
Select Yes/No.
12. After the market open, submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)].
13. Did your system properly receive and process the execution report?
Select Yes/No.
14. Submit a Sequence message.
15. Receive and process a Sequence message.
16. Submit a Terminate message.
17. Receive and process a Terminate message.
The selected session will revert to the previous primary gateway after few seconds.
back to top

On-Demand Format screen
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Intervies Test Suite - Post Certificat Help
Steps of the test: Failover from primary to backup components (Binding without Initialization) for On-
Demand Format
This test could lake up Lo several minubes. Please do nol close the window during the tesl. Closing window/slopping lest requires fo rerun the lesi from step1
Purposs
The purpose of this st is fo venfy that the chenl syslem can recover and confinee lo funcBon proparly dunng Bhe primary gateway fadover by ne-
esiablishing the conmscion 1o new pramary galeway without reanitisization. NOTE: Dus 1o the assaisd failover sstup nesded for rapealable condilions
ﬁ.ll"l'lg carlific alion, mml'nfill!wa;l componants takes a few seconds i is al_= L2 Ty ﬂﬁl‘} for tha purposas of thess cerihcabon tests 1o wad 3 Tew
sa&conds before aflempling & connection 1o ihe newly promobed primarny gabeway.
| Description | Flag [ Status
| 1 Ower @ prmary iLink connection, submst an Establish message 1o bind the connection | o | Mot Tested
[ 2 Recaive and procass Establishment Acknowledgmant. I ) Mot Tested
| 3 Submit 8 Sequence Message | o | MotTested
[ 4 Recaive and procass a Saguance message. l o | Mot Tested
| 5 | Submita Limd Day Order on @ primary iLink connection, | o | MotTested
[ & Recaive and procass Execution Report - New Ordar massage on a primary iLink connection. l o | Mot Tested
| 7 Submit & Limét Day Order on a primary ILink connecticn, | o | WotTested
[ 8 Aftar faw seconds, re-connad 1o the newly pramoted primary, submit an Establish mezsage. l o | Mot Tested
| g Receive and process Establishment Acknowiedgment | o | MotTested
. Submit a Refransmit Request message on newly promoted primary and recaive and process any resant Not Tested
v MESSBES. o
| " Did your system successfully racenva and process the Execution Report(s) from the Retransmit Reguest | o | MotTasted
| 12 | Afer the market open, submit a Limit Day Qrder. | o | Hot Tested
| 13 Did your syslam properly receive and process the axecution raport * | o | Mot Testad
| 14 | Submil 8 Sequence message | o | Mot Tested
15 Recaive and procass a Saquance message. | o | Mot Tested
| 16 | Submita Terminate message. | o | Not Tested
, Recaive and procass a Terminate message. The selected session will revert to the previous primary gateway Hiok Tastnd
! aMlar faw SBconds. -
Keyr @ not tested d complete o pendng @ isded

Failover from Primary to Backup - Initialization and Binding Test

p To run the Failover from primary to backup components (Initialization and Binding) for Pre-Registered Format test:

The purpose of this test is to verify that the client system can recover and continue to function properly during the primary
gateway failover by re-initializing and re-establishing the connection to new primary gateway.

0 Note: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.
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—

Steps of the test: Failover from primary to backup components (Initialization and Binding) for Pre-
Registered Format

Tha b Coni] Rabe 1 B0 BEERE e atn PIaE S0 Aot Dbt T st gurng T Sesl Gt wstowslopping Bl sguines 19 sena e il om et

Purposs

Tt purpocis of s el 68 00 prvly TRl P clivs] 3730 OO feifast 10 NaPul T [ DYy Ol Mol Drably Quiivrdy RBSTwer Dy ne-sviaidng
a0 g ptabi g P (Onnaton 15t premary et g NOTE Do ie T Srpmied S5brer Wt npeced lor nepealabin conddony @urvs] opriaabon
Faderopr of gafigway Comporsscls Lukes 8 b seconds. B i raceanary onfy o T parposens of Barss coriication feuh. ko wad i fes wepcondy balony

B3 Wi vy BrERiy Gien iy

B ro s

1 || O ey LN Connection, PuBmil & Negotile meiiph using ow LILID! b inSalo T conneton & | Mot Tesied
' 2 .Mwm;wnmm & | Mot Tees

3 [ Submt s Eriatiin maeiiige 15 biid T cOnRBon o | Mot Teses
[« Recewe and procets E1tabashment Acnowieagment o | ot Temiea

§ Subm 8 Segusnce ML o | Mot Temed
;T Freene and process & Sequence messige. |T| Nt Tarwtesd
'T Submsl @ Lirms? Dy FAK Croer on @ primary iLink connecton |T| ot Trtied
[ | Fecene mna crocess Execution Fapset - e Orcier messagn on & primary iLink csanaction |T| r—
T Sulorrall i Lirma? Dy FAK Oroder 0n 3 prisgry iLink (onngCion |T| Mot Tekied
! ) :uhmq;? P-Corc 0 M Sty D ormled DAy, SUBeE B Nepstate melIage uiing e ULID ‘ @ ‘M«nm
T Recewe and process & Megodaton Response massags |T| ot Tawied
T Subml am Establh message 1 bind th connection |T| ol Teted
:T Reogvd and progess Eabdshment Acknowieagment |T| Not Teited
| “ 1 mﬁmmrmmmmmmmwmmm [ ® [ rmm-:l.

15 | Dudyour sysiem sscoessially necshve and OCESS T Exsoulion Foeportis) from T Refransmill Reguest 7 & | Nt Faitasd

T Alber B mariost opan, subma 3 Limid Dy FAK, Qeder |T| Mot e
[ 17 | Dt your syem propeny ecewe an process e executon st 7 |T| E—
| “-, Submil & SHIANLY PSSR [ ‘.[mlm.
. L ] [ Rthnig And procedl B Seguenis il | & |H|:lm-l
.'H-MHlmﬁH'lﬂl |‘|Nd'lisll-d

- [ Rednnd a0 prodds & Termrutl S ibpl The DeCied 1ot 800 will niver] b0 T (it Bremiry Sy [Nﬂm

| ater e seconts -

Wiy § fek Bpcted i corplete | peeeiiyg i Taked

| REFRESH |

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

Over a primary iLink connection, submit a Negotiate message using new UUID (tag 39001) to initialize the connection.

Receive and process a Negotiation Response message.

Submit an Establish message to bind the connection.

Receive and process Establishment Acknowledgment.

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

Submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] on a primary iLink connection.

© N o v A~ w N oe

Receive and process Execution Report - New Order (35=8, 39=0) message on a primary iLink connection.
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9. Submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)] on a primary iLink connection.
10. After few seconds, re-connect to the newly promoted primary.
11. Submit a Negotiate message using new UUID (tag 39001) to re-initialize the connection.
12. Receive and process a Negotiation Response message.
13. Submit an Establish message to bind the connection.
14. Receive and process an Establishment Acknowledgment.
15. Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.
16. Did your system successfully receive and process the Execution Report(s) from the Retransmit Request?
Select Yes/No.
17. After the market open, submit a Limit Day / FAK Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=3)].
18. Did your system properly receive and process the execution report?
Select Yes/No.
19. Submit a Sequence message.
20. Receive and process a Sequence message.
21. Submit a Terminate message.
22. Receive and process a Terminate message.
The selected session will revert to the previous primary gateway after few seconds.
back to top

On-Demand format screen
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Interview Test Suite - Poat Certification Help

Steps of the test: Failover from primary to backup components (Initialization and Binding) for On-
Demand Format

This tesi could take up to several minutes. Please do not close the window during the lesl. Closing window/siopping best requires 1o renun the best from step1.

Purpass
The purpase of this tes! is ip verify that the clien! syslem can recover and continue 1o funclion properly during ihe primary gateway failover by re-inilializing
connection cartificaion,

and re-establishing the

fo new pimary gateway. HOTE: Due fo the assisted failover sefup nesded for repealable conditions during

fadover of gateway components takes a few seconds, It is necessary, only for the purposes of these cerliScation tests, 1o wait 3 few seconds before
atiempting a connecton to the newly promabed primary galeway.

| Description [Flag | Status
1 Over a primary iLink connection. submit a Negotiate message using new UUID to initialize the connection. o | NotTested
2 Recaive and process a Negotiation Response message. o | NotTested
3 Submit an Eslablish massage 1o bind the connection. o Mot Tested
4 Receive and process Establishment Acknowledgment. o | NotTested
5 Submit a Sequence message. o | NotTested
B Receive and process a Sequence message. o | Mot Tested
7 Submit a Limit Day/FAK Order on a primary iLink connection. o | NotTested
g Receive and procass Exacution Repor - New Order massage on a primary iLink connecton. & Mot Tested
8 Submit a Limit Day/FAK, Order on a primary iLink connection o | NotTested
0 iﬁ.ﬂﬂ .h.ws.imnds. rempdtn the newly promoted primary, submit 3 Negoliate message using new ULID @ Not Tasted
o re-initialize the connection,
11 | Receive and process a Negotiation Response message. o | NotTested
12 | Submit an Establish message to bind the connection. o | Mot Tested
13 Recaive and process Establishment Acknowledgment. o | NotTested
1 r;m&::;:ﬂramml Raguast message of newly promoted primary and recene and procass any rasant o | NotTested
15 | Did your system successiully receive and process the Execution Report(s) from the Retransmit Reguest ? o | Mot Tested
16 Afer the market open, submit a Limit Day/FAK Order. o Mot Tested
17 Did your system properly receive and process the execution report o ot Tested
13 | Submit a Sequence message. o | NotTested
19 Recaive and process a Sequence Message. o Mot Tested
20 Submit a Terminate message. o | Mot Tested
. :ﬂmz:gﬂp:;?sawm massage. The selected session will revert to the previous primary gateway & | NotTesteq
Key: & not tested W complete o pending @ faled

| REFRESH |
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Failover from primary to backup Components for Mass Quoting
Systems

The following instructions illustrate the process to run and complete tests for Failover from primary to backup Components for
Mass Quoting Systems.

D" To select the test:

1. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select from the following linked tests then proceed to the specific instructions.

* Failover from primary to backup components for Mass Quoting Systems (Binding without Ini-
tialization) for Pre-Registered / On-Demand Format

* Failover from primary to backup components for Mass Quoting Systems (Initialization and Binding)
for Pre-Registered / On-Demand Format

3. Click 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, clicking the Refresh button (BEELEIM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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 gateway failover by re-establishing the connection to new primary gateway without re-initialization.

'0' Note: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.

D“’ To run the Failover from primary to backup components for Mass Quoting Systems (Binding without Initialization) test:
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Interdiew Test Suite - Fost Certificat Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems (Binding
without Initialization) for Pre-Registered Format
Ths best could 1aks up 1o seversl minules. Pleass do nol chose the window dunng the tastl Closing windowishopging test requires bo renun the fest from stap
Purpose
The pupese of this 1esl is 1o verity thal Ihe ehent Mass Cusling syslem can recover and continue fo function properly dusing the pramary gateway tailover
by re-esiablishing Ihe SORRSCHOn 1o New PAMAry §asewndy wWithoul re-initakzation. HOTE: Dus 19 (e Assisled Milover Satup nesdad fof fepsslabis
eonditicns dll‘ilw etz alion Tlhwﬁﬂ!hw.lp earmganants akss & few seconds il s MSCEEE ATy, N‘ITHN puipases of heas caificalion lasts o
wail & few seconds bafore afernpling a connection (o the newdy promobed peimary gateway.
Description | Fiag Slatus
i | Crwer @ primary iLink connection, submit an Establish message lo bind the connaction ‘ o | MotTested
2 | Receive and procass Establishment Acknowledgmant. ‘ & | Mot Tested
3 | Submd a Sequence message. ‘ o | MotTested
4 | Receive and process a Sequence message. ‘ o | Mot Tested
5 Submdl a two-saded Mass Quote (35=i) message for at leas! 2 quotes from the same instrument group, each Mot Tested
having a guantity greater than 5. L
[ Recaive and procass Mass Qusta Acknowledgmant. & | Mot Tested
7 After few seconds, re-connect fo the newly promoted primary, submit an Establish message & | NotTested
8 Recaive and procass Establshment Acknowledgmant. & | Not Tested
Submit a Refransmit Reguest message on newly promoted pimary and receive and process any resent
9 o | Mot Tasted
messages.
10 D your system successfully receive and process the Execution Report(s) from the Retransmit Reguest 7 o | MotTested
After the market open, submit a two-gided Mags Quobe (35=i) message for at least 2 quotes from the sama Hiol Tasted
| instrurnent group, each having a quantity greatar than 5. -
12 Receive and process Mass Quote Acknowledgment o | NotTested
13 | Submid a Sequence message. o | Mot Tested
14 Receive and process a Sequence message. o | NotTested
15 | Submt a Terminate message o | Mot Tested
s Receive and procass a Terminate massage. The selecied session will ravert to the previous primary gateway Mot Tested
! aftar few seconds. Ed
Key: @ rot bected @ complate | panding @@ tadad
| REFRESH |
0 Note: This test is used for both Pre-Registered and On-Demand formats. The above image shows the Pre-Registered
version of the test.

Over a primary iLink connection, submit an Establish message to bind the connection.

Receive and process Establishment Acknowledgment.

Submit a Sequence message.

Receive and process a Sequence message.

AN A

Submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument group, each having a
quantity (-134-BidSize / -135-OfferSize) greater than 5.

o

Receive and process Mass Quote Acknowledgement (35=b, 297=0,5).

7. After few seconds, re-connect to the newly promoted primary, submit an Establish message.

8. Receive and process Establishment Acknowledgment.
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9. Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

10. Did your system successfully receive and process the Execution Report(s) from the Retransmit Request?
Select Yes/No.

11. After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instru-
ment group, each having a quantity (- 134-BidSize/->135-OfferSize) greater than 5.

12. Receive and process Mass Quote Acknowledgement (35=b, 297=0,5).

13. Submit a Sequence message.

14. Receive and process a Sequence message.

15. Submit a Terminate message.

16. Receive and process a Terminate message.
The selected session will revert to the previous primary gateway after few seconds.

back to top

On-Demand Format screen
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Interview Test Suite - st Certificat Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems (Binding
without Initialization) for On-Demand Format
This il coukd Lake up lo several miruies Piaase do nol closs e window during the el Clasing windowsiopping (&S] requines. 10 rerun e tasl from $1ap1
Furpose
The purpose of this sest is by verify that the client Mass Quoling syslem can recover and conbinus to funchion propedy during the primary galeway Tadover
by re-gstablishing the connection fo new primany gateway withoul re-infialization. NOTE: Due fo the assisted failover sefup needed for repeatable
conditions during certification, fallover of galeway componenls takes 3 few seconds. It is necessary, only for the purposes of these certificalion tests, to
veail & Bew seconds before attempling & conneclion bo the newly promeled primary gateway
| Description [Fisg [ status
| 1 | Qwer a primary iLink connection, submit an Establish message to bind the connection o4 | Not Tested
[ 2 Raceive and process Establishmant Acknowladgment. o | NotTested
| 3 Submit a Sequence message. o | NotTested
I 4 Receive and process a Seguenca message. o | NotTested
Submit a wo-sided Mass Cuete (35=i) message for al least 2 quoles from the same instrument group, each Not Tested
= having a quantity greater than 5. -
I & Receive and process Mass Quote Acknowladgrment ) | Not Tested
| 7 After faw saconds, ra-connect to the newly promoted primary, submit an Establish message. o | Not Tested
[ B Receive and process Establishment Acknowledgment. & | Not Tested
Submit a Retransmit Requeast massage on nawly promated primary and receive and process any resent Not Tasted
¥ | messages. -
| 10 | Didyour system successfully receive and process the Execution Reportis) from the Retransmit Request ¥ o | NotTested
" After the market open, submit a two-sided Mass Quote (35=) message for a1 least 2 guotes from the same Not Tested
instrement group, each having a guantity greater than 5. e
| 12 Receive and process Mass Quote Acknowladgrment o | Not Tested
| 13 | Submit a Sequence message. & | Noi Tested
| 14 Receive and process a Seguence massage. o | Niod Tested
| 15 | Submit a Terminate message. & | Not Tested
Receive and process a Terminale message. The selected session will revert 1o the previous primarny galeway Mot Tazied
16 | afer tew secongs.
Key: o not tested @ complete | pencing i iaded
REFRESH

Failover from primary to backup Components for Mass Quoting Systems -
Initialization and Binding Tests

The purpose of this test is to verify that the client Mass Quoting system can recover and continue to function properly during
the primary gateway failover by re-initializing and re-establishing the connection to the new primary gateway.

0 Note: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.

b To run the Failover from primary to backup components for Mass Quoting Systems (Initialization and Binding) test:
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LT Test Suite - Poat Certification Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems
(Imitialization and Binding) for Pre-Registered Format
This lesd could take up fo several minules. Please do nol close the window during the test Closing window'siopping test reguires 10 rerun the test from slepl
Purpase
The purpase of this test is to verify that the client Mass Clucting system can recover and coninue fo funcion property during the primary gatevway failgver
by re-initializing and re-estabishing the connection 1o the new primary gateway. NOTE: Due fo the assisted failover sefup nesded for repeatable conditions
during certifcation. fallover of gateway components takes a few seconds. It is necessary. only for the purposes of these certification fests, o wait a few
seconds before attempling a connection bo the newly promoled primary galevay
Please assign & Sendercomp 1D and make sure a valid instrumaent is selected to stant certifying a test,
| Deseription Flag | Status
‘ 1 Over a primary iLink connection, submit a Negotiate message using new UUID fo inflialize the connection o4 | Mot Tested
[ 2 Receive and process a Negotiation Response message & [ Mot Tested
‘ 3 Submit an Establish message 1o bind the connection, o | Mot Tested
[ 4 Receive and process Establishmant Acknowladgment o [ Mot Tested
‘ 5 Submit a Seguence message. o | Mot Tested
[ 13 Recaive and process 3 SeQUence message. a4 [ Mot Tesled
7 Submit a twe-sided Mass Guote (35=i) message for al least 2 quotes from the same instrument group, each Mot Tested
having a quantity greater than 5. L
‘ g | Receive and process Mass Quote ACknowiedgment a4 | Mot Tested
After few seconds, re-connect to the newly promoted primary, submit a Megotiale message using naw UUID Hot Tastad
% | ioreintiaize the connection. -
‘ 10 | Receive and process a Negotiation Response message o | Mot Tested
[ 1 Submit an Establish massage 1o bind the connaction. o [ Mot Tested
‘ 12 Receive and process Establishment Acknowledgment o | Mot Tested
‘ . Submit a Retransmil Requesl message on nawly promated primary and receive and process any resant ® ‘ Not Teslad
Messages.
‘ 14 | Did your system successtully recaive and process the Execution Report(s) from the Retransmit Request 7 & | Mol Tested
- After the markel open, submit a two-sided Mass Quote (35=1) message for at least 2 guotes from the same Mot Tested
ingtrument group, each having a guantity greatar than 5, )
[ 16 | Receive and process Mass Quote Acknowladgrment a4 [ Mot Tesied
‘ 17 Submit a Seguence message. o | Mot Tested
[ 18 | Receive and process a Sequence message. a4 [ Mot Tesled
‘ 19 Submit a Terminate message. o | Mot Tested
Receive and process a Tarminale message. The selected session will raven 10 the previous primary galeway
‘ 2| e few seconds o | MotTested
Keys & not tested @ complete | pending @ faded
EEE

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

1. Over a primary iLink connection, submit a Negotiatemessage using new UUID (tag 39001) to initialize the connection.

2. Receive and process a Negotiation Response message
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3. Submit an Establish message to bind the connection.
4. Receive and process Establishment Acknowledgment.
5. Submit a Sequence message.
6. Receive and process a Sequence message.
7. Submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument group, each having a
quantity (-134-BidSize / >135-OfferSize) greater than 5.
8. Receive and process Mass Quote Acknowledgement (35=b, 297=0,5).
9. After few seconds, re-connect to the newly promoted primary.
10. Submit a Negotiate message using new UUID (tag 39001) to re-initialize the connection.
11. Receive and process a Negotiation Response message.
12. Submit an Establish message to bind the connection.
13. Receive and process Establishment Acknowledgment.
14. Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.
15. Did your system successfully receive and process the Execution Report(s) from the Retransmit Request?
Select Yes/No.
16. After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instru-
ment group, each having a quantity (->134-BidSize/->135-OfferSize) greater than 5.
17. Receive and process Mass Quote Acknowledgement (35=b, 297=0,5).
18. Submit a Sequence message.
19. Receive and process a Sequence message.
20. Submit a Terminate message.
21. Receive and process a Terminate message.
The selected session will revert to the previous primary gateway after few seconds.
back to top

On-Demand Format screen
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Interview Test Suite - Poal Certification Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems
(Initialization and Binding) for On-Demand Format
This test could take up bo several minules. Please do nol cose the window during the lest. Closing windowisiopping fest requines lo rerun the test from stepl
Furpose
The purpose of this best is 1o varify thal Ihe client Mass Quoling system can recover and continue bo funclicn propedy during the primary galeway faiever
by re-indializing and ra. g Ehe ¢ 15 the peve peimany gateway NOTE: Dus bo Bhe assisied failaver sebup nesded Tor repeatable conditions
during cerlification, falover of galeway components takes & few seconds. H is necessary, only for the purposes of thess cedification bests, Bo wail a few
saconds before atlemaling a connection io the newly promoled primary gabeviay.
Descaiption [ Fag Status
1 ‘ Over a primary iLink connection, submit a Negotiale message using new UUID to initialize the connection | o | Mot Tested
2 [ Receive and procass a Negoliation Response message. I o | Mot Tested
3 ‘ Submit an Establich message 1o bind the connection. | o | MotTested
4 [ Receive and process Establishment Acknowledgment. I o | Mot Tested
5 ‘ Submit a Sequence message. | o | Mot Tested
& [ Receive and process a Sequence message. I o | Mot Tested
. Submit & two-sided Mass Quote (35=1) message for at least 2 quates from the same instrument group, each Mot T 1
hawing a guantity greater than 5. o
B [ Receive and process Mass Quote Acknowledgment. I o | Mot Tested
After faw seconds, re-connact to the newdy promoted primary, submit a Megofiate massage using new UUID Not Testad
% | tore-initialize the connection. -
0 ‘ Receive and process a Megolbiation Response message. | o | NotTested
" ‘ Submit an Establish message to bind the connection. | o Mot Tested
12 ‘ Receive and process Establishment Acknowledgment, | o | MotTested
Submil a Relransmil Reguest & on ted pri and receive and process any resent
“ ‘ U Request message on newly promated primary p ¥ ‘ o | nat
MBSSIHES. Testad
14 ‘ Did your system successTully receive and procass the Execution Report{s) from the Retransmit Reguest ? | o | NotTested
' Afver the market open, submit a two-sided Mass Quote [35=i) message for at least 2 quotes from thi same Mot T
5 | instrument group, each having a quantity greater than 5 L4 Bated
1% ‘ Recaive and procass Mass Quobe Acknowledgment. | o | Mot Tested
7 ‘ Submit 8 Sequence message. | o | MotTested
18 ‘ Recaive and procass a Sequance message. | o | Mot Tested
] ‘ Submit a Terminate messape. | o | NotTested
Recsive and procass a Terminate message. The selactad session will revert to the previous primary gateway
“ ‘ after few seconds. @ | NotTested
Bey: @ not fested @ complete o pending iisded
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