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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2026 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
. 1603: 12345
Purpose: Order Eniry iLink 3 CGW LY
1604: 1
Application System: 12345 i
. 1605:
Test Suite: Link 3.x for CGWY w
HOTE: This test suite utilizes the NEWRELEASE environment.
Sendercomp: Select Sendercomp LAl ASSIGH Pre-Certification Interview: 'aCDmplelE
Test Suite Status: O not 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 CGW

e. Select an Application System. Use the refresh ([ﬂ) button to update the list to include recently created Applic-
ation Systems.

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. 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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEZLEIM) 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:

User Manual - 12 -
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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 Receive and process a Terminate message. The sedected session will revert to the previous primary gateway Not Tastod

after few seconds
Keye 5 not teeted iy complete perding i falad

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.
2.

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

From the Test Suite tab, select the linked test.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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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

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.

IntErvies Test Suite - Help

Steps of the test; Beginning of Week Logon

Thies lesd coud lake up 1o several manwles. Flaase 4o nol close the window durnng ihe tesl. Closng windoswnslopping test nequires 1o renan the best from slepl

Purposs

The purpose of this et is fo verify that the chent system can connect o the CME system al the beginning of the week and be able by adjust the irbound
and oulbound sequancs numbers a3 needad A% wel A% pick A glabally unique UUID for each FIXP ses0n

| Description [Frag | status

| 1 | Ower an iLink connection, submit a Negoliale message. | o | NotTested
| 2 Receive and process a Negoliate Response message. | o | MotTested
| 3 . Submif an Establish message to bind connection. | o | MNoiTesied
| 4 Receive and process a Establishment Acknowledgment message | o | NotTested
| g . Submif a sequance massage. | o | NotTested
| 3 Receive and process a Sequence Message | o | MotTested

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.

Receive and process a Establishment Acknowledgment message.

Submit a sequence message.

A o o

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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AutoCert+ iLink 3.x (External Binary) for Convenience Gateway

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.

Inberview Teat Suite - 51 i Help

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

Thies 1es1 could take up 10 several minules. Plaase do nod close the window during the lesl. Closing window/slopping 1 requires 1o rénun he 1851 from sbep 1

Pu
T:f:;;;?m“ of this test is fo verify that the client syslem can dovmload a fill that is generabed for the GT crder in the cument week before Stad of Week
Description [ Flag [ Status
Ower an connection, submit a Limit GT Order for the seleciad outright instrument with a guantity greater than
V| 1 (This is to simulate a GT order is entered on the previous week). & | NotTestad
5 Start of Week Initialization, CME reset its sequence numbers 1o 1 and reset Pre-registered acminisirative Mot Tastad
information in the Service Gateway for beginning of week simulation, Submit a Negoliste message o
3 | Receive and process a Negotiate Response messape. . & I Mot Tested
4 Submit an Establish message te bind connection o | Hot Tested
[ | Recaive and process a Establishment Acknowledgment massage . o I Mot Tested
[ Submit a Retransmit Request message for the undelivered Execution Report on the GT order. o | Not Tested
| 7 | Receive and process a Retransmizsion message for the undelivered Execution Report on the GT order. . o I Mot Testad
| 8 Submil a sequence message o | Mot Testad
[ 9 | Receive and protess a sequencs messags. - o [ Mot Tastad

Key: & nod tested o complete pending i faded

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.

W ® N oo v A~ W N

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.

Receive and process a sequence message.
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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.
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.

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

Purpose

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
adjus the inbound and oulbound sequence numbers as needed

| 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 & | MotTested
sassion
, Ower the chent applicatson, submi an Establish message (This & 1o simulale Binding without Inifialization, Mot Tested
tharefore using the same UUID on step 1 to Establish) -
| ' Receive and process a Establishment Acknowledgment meszage. o | Mot Tested
| 5 Submit 3 sequence Message o | MotTested
| & Receaiva and process a saquence message. o | Mot Tested

Keys not tesied i complete pencing i radsd
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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 Mid week Connection (Binding without Initialization) test:

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 several manules. Flease do nol close the window during the tesl. Clesing window/slopping besl requires 1o rensn tha bast from slep

Purpose

The purpase of this 1es! is bo verify that the chent system can connect bo the CME system during the Mid-\Wesk Binding without Infializaion snd be able 1o
adjust the inbowund and aulbound sequence numbers as needed

| Deseription [ Fag | status
| 1 Owar an iLink conngclion, submit two separate Limil Crders for the selectad outright instrument | a | Mot Tested
Receive and process an Execution Repor - Confirmation/Acknowledgemeant message and then Temminate the Mot Testad
2 EaZEI0N
Qwer the client application, submil an Establish message (This is o simulale Binding without Inftialization, Mot Tested
3 tharefore using the same UUID on step 1 to Establish) -
| 4 Racene and process a Eslablishment Acknowledgment message | & | Mot Tested
[ 5 Submit a saquence message. [ a4 I Mot Tested
| [} Recene and process a sequence massage. | ] | Mot Tested

Key: @ not tested @ complele o pending 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

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

Inberview Test Suite - Help

Steps of the test: Re-Setting UUID

This tesl could laks up 1o several menules. Flease do nod close the window duning the tesl. Closng window/slopping tesl requsres b rerun the les] from sbep]

Purposs

The purpose of this 1231 is o verify in the event of cuslomer apphcation falure, il may be necessany 1o ressl the UUID inbra-se33i0n on the same iradng
day fo forca synchranizabon of saquance numbers o and from tha sxcchanges. Re-Nagaotiale wish A new LD should be usad only when Cuslomer is
uriaible 1o re-syme sul-olsync SEQUENtE NUMBENs (reguired)

| Description Flag | Status

[ 1 1 Ower an iLink connection, submit an Establish massage | o I Mot Tastad l
[ 2 | Receive and process a Terminate message. a9 I Mot Tested .
[ 3 1 On the same iLink connection, submit a Negotiate message with a new UUID. o I Mot Tested l
[ 4+ | Receweano process a Negotiate Response message. & I Mot Tested

| 5 Submit an Establish massage te bind connection o | Mot Tested

| & Receive and process a Establishmant Acknowladgment message o | Mot Tested

| 7 Submit a sequence message a4 | Mot Tested

| & Receive and process a Sequence maessage. a | Mot Tested

Rayn not lested i complets pendng isad

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.

O N O v B W N PE

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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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 Verify Sequence Warning KeepAlivelnterval Lapsing Procedure / Methodology test:

Interview Test Suite - Help

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

This best could Lake up to S&varal minutes. Pleass do nol close the window during the 151 Closing windowslopping 1&5 requines 1o reérun Bhe lest from stepl

Purpose
The purpose of this best is to verify that the client system reacts comectly in case of an interruplion of communication with CME

| Deseription Flag | Status
1 | Ower an iLink connaction, submit a Sequence massage ] Mot Testad
2 | Submit another sequence message due to Keepalivelnterval (1est reguest) has been lapsed ] Mot Testad
3 | Submit a Terminate message. & | NolTested

Mey: @ rot tested i complete | pending i faled

[ 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-
AlivelntervalLapsed=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
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Referential information is included for messages sent / received during the test.

3. Click the START TEST button.

¢ Note:
If a test is not proceeding to the next step, clicking the Refresh button (IEELZE1M) 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 - Help

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

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

Purpose

The purpose of this test s lo verify that the clend system does nol enler an infinite resend loop when facing an inbound sequence number gap greater
than the masemum of 2500 messages.

Description [ Fag | status

. Plaase sel your KeepAkvalntarval to a minimum of 30 seconds when taking this test. Ovar an iLink Mot Tested
connechon, submit 3 Lima Order Messages using same price with a quantity of 850, -

2 Reacaive and process Execution Report - ConfirmationfAcknowledgemant and Full Fill message and datect Mot Testad
SEGUINCE gap. -

3 Submit Retransmit Request messages to obtain all messages ‘ o | Mot Testad

4 Raceive and process Execution Report - Fill messages [ o [ Mot Tested

5 Submil 3 sequence message ‘ o | Wt Testad

L] RaCeive and process a Sequence message. ‘ o | Mot Tested

T Submit a seguence message [ o [ Mot Testad

Key: & not tested @ complets pending @ iadad

==

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.

3. Submit Retransmit Request messages to obtain all messages.

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

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

7. Submit a sequence message.
back to top

On-Demand format screen

IF R i Test Suite - Halgs

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

This tes] could take up 10 Several minules, Please do nol close the window during the test. Closing window/slopping best requires ba renn the lest fnm shépl

Purpose

The purpose of this fes is o verify that the clent system does not ender an infinite resend locp when facing an inbound sequence number gap greater
than the madmum of 2500 messages.

| Description Flag | Status
Please set your KeepAlvelnterval to 8 minimum of 30 seconds when taking this test. Cver an iLink Kot Tactad
' | connection, submit 3 Limit Order Messages wsing same price with a quantity of 425, o =
Receive and process Execution Report - Confirmation/Acknowieagement and Full Fill message and detect
2 & | Mot Tested
sequence gap.
| 3 Submif Retransmil Request messages 1o oblain all messages. ) ‘ Mot Tested
| 4 Receive and process Execution Report - Fill messages o ‘ Mot Tested
| 5 Submit 3 saquence message. o ‘ Mot Tested
| [ Receive and process a sequence message, ) ‘ Mot Tested
| 7 Submil a sequence message. o ‘ Mot Tested

Ryt & not tested @ complete pendng i laed

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.
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merview  Testsune [ 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 1ake up bo several minutes. Please do nel close the window duning the lesl. Clesing window/slopping tesl requires 1o requn the lest from sbap]

Purposs

The purpose of this lest is 1o verify that the chent sysem does nol enler an infinile resend loop when Tating an inbound Seguence number gap greaber
than the maamum of 2500 messages.

Description Flag | Status
[ - Plaasze set your KeepAlvalnteral to 3 minimum of 30 seconds when taking this test. Owar an iLink |
' | connection. submit 3 separats two-sided Mass Quote messages wiih a quantty of 850 o | NotTestad
2 . Receive and process a Mass Quote Acknowledgement and Full Fill message and detact sequence gap. . o | Mot Tastad
3 . Submil Ratransmi Request massages 1o oblain all messages. [ o | Mot Tested
4 . Receive and process Execution Report - Fill messages. . a | Mot Tastad
5 - Submil a sequence Message. [ a4 | Mot Tested
& Rleceive and process a sequence message. a4 | Mot Tastad
T . Submil a sequence message. [ & | Mot Tested

Ky @ not tested i complete pendng i isbed

| 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 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.

1. Over an iLink connection, submit three separate two-sided Mass Quote messages with a quantity (->134-BidSize /
- 135-OfferSize) 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.

S

. Submit a sequence message.
back to top

On-Demand format screen
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Interview Test Suite - Post Certification Help

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

This fesi cowld take up o several minules, Piease do not close the window during the lest Closing windowisiopping 1es! requires 1o rerun the best from stepi

Purpose

The purpase of this test is bo werify that the client system does nof enler an infinile resend loop when facing an inbourd $equence number gap greater
than the maximum of 2500 messages

Description | Frag Status
. Pigase el your KeepAlvéinterval 1o a minimum of 30 Seconds when taking this 1ast. Over an iLink Not Tested
connection, submit 3 separate two-siced Mass Quole messages with a quantity of 425 -
2 Raceiva and process a Mass Quote Acknowledgemeant and Full Fill message and datect sequence gap. o | Mot Tested
3 Submit Retransmit Request messages 1o obtain all messages & | NotTested
4 Raceive and process Execution Report - Fill messages. o | NotTested
5 Submit a sequence message & | NotTested
& Receive and process a Sequance MEssage. o | NotTesteo
7 Submit a sequence message & | NotTested

Key: @ nol tested i complete pending i faled

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.

Steps of the test: Receiving and Processing Multiple Gaps for Pre-Registered Format

This tesl could 1ake up to several minutes. Pleasa do nol closs the vandow dunng the lesl. Closing window/slopping lesd requines o rerun he 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. o | 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 |
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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.

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.

B

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 o wu

. Submit a sequence message.
back to top

On-Demand format screen

Intensiew Test Suite - & Help

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

Thig tast could take up 1o s&veral minutes, Plaase do nod close the window durning the tesl, Closing window/islopping lesd requires o rerun the las] from stepil

Purpase
The purpose of this lest is o verfy that the client sysiem can process newly deteched gaps in response 10 a Refransmil Request

Description Flag | Status

1 Owver an iLink connection, submit 5 separate Limit Orders with a quantity 1. & [ Mot Testad
Receive and process Execution Report - Confirmaticn/Acknowiedgemant and Full Fill messages and detect

2 o Mot Tested
sequenca gap.

3 Subrit a Retransmit Request message & | Mot Tested

M Receive and process Execution Report - ConfirmationfAcknowledgemeant and Full Fill messages and detect hot Tastad
SEGUENca Gap. -

5 Submit a Refransmit Request message o | Mot Tested

] Recaive and precess Exacution Report - Confirmatien/acknowiesgemant and Full Fill messages. ) | Mot Tested

7 Submil a sequence message o | Mot Tested

& Recaive and procass a Sequents massage. ) | Mot Tested

] Submit a sequence message ) | Mot Tested

Key: & ol tesied @ complede pending ifaled

| 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.

-41 - User Manual



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

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

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

-43 - User Manual



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

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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

4. 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

Tha purpose of this a8l is lo verify lke chanl syslam can submil and cancel & marksl-lmil order and receine and process the Acknowledgamant and Fill
messages for an cubright instrument

| 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. Click the START TEST button.

'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.

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.
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Interview Test Suite - Help

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

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

Purpose

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

Instrument(s): [12-803 v Ez=
Category P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 11633
Incremental Feed B 224025101 1733
Snapshot MBP 224025127 19633
Snapshot MBO 224.0.25.254 20633
Instrument Replay 224028121 16633
TCP Replay 10.210.126.221 9633
Category Link
Templates File: templates FixBinary.xm|
Deszcription Flag Status
1 Qver an iLink connection, submit Stop-Limit Order message with a quantity greater than 1. ) Mot Tested
2 Receive and Process Execution Report - New Order message. > Mot Tested
3 Receive and Process Execution Report - New Order message when the stop price is friggered. & Mot Tested
4 Receive and Process Execution Report - Trade QOutright message. & Mot Tested
5 Submit an Order Cancel Request message for the remaining quantity left on the eriginal order submitted. ) Mot Tested
[ Receive and process Execution Report - Cancel message. > Mot Tested

Kew: not tested @ complete pending @ failed

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.

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
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Interview Test Suite - Help

Steps of the test: Stop Limit 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 requires to rerun the test from step1.

Purpose

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 cutright instrument.

Selected Instrument(s): 12-603 I

Category 1P Port

Rendezvous End Point 69.50.112.254/32 N/A
Incremental Feed A 224028121 11633
Incremental Feed B 224025101 1733
Snapshot MEP 224025127 19633
Snapshot MEO 224025254 20633
Instrument Replay 224028121 16633

TCP Replay 10.210.126.221 9633

Category Link
Templates File: templates FixBinary<ml
Meote: 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
1 Over an iLink connection, submit Stop-Limit Order message with a guantity greater than 1. & | NotTested
2 Receive and Process Execution Report - New Order message. & Mot Tested
3 Receive and Process Execution Report - New Order message when the stop price is triggered. & Mot Tested
4 Receive and Process Execution Report - Trade Qutright message. & | NotTested
5 Submit an Order Cancel Request message for the remaining quantity left on the original order submitted. & Mot Tested
6 Receive and process Execution Report - Cancel message. & Mot Tested

Key: | not tested @ complete pending @ failed

| REFRESH |

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.
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Interview Test Suite - Help

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

Thiz test could fake up to several minutes. Please do not cloze 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 the client system can submit and cancel a stop order and receive and process the Acknowledgement and Fill
messages for an outright instrument.

Selected Instrument(s): 12-803 1LY

Category 1P Port

Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 1633
Incremental Feed B 224025101 11733
Snapshot MBP 224025127 19633
Snapshot MBO 224.0.25.254 20633
Instrument Replay 224028121 16633

TCP Replay 10.210.126.221 9633

Category Link
Templates File: templates FixBinary.xml
MNote: Press the Start Test bution 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
1 Ower an iLink connection, submit Stop Order message with a quantity greater than 1. ") Mot Tested
2 Receive and Process Execution Report - New Crder message. & | MNotTested
3 Receive and Process Execution Report - Mew Order message when the stop price is triggered. ") Mot Tested
4 Receive and Process Execution Report - Trade Outright message. & | MNotTested
5 Submit an Order Cancel Request message for the remaining guantity left on the original order submitted. ") Mot Tested
6 Receive and process Execution Report - Cancel message. ) Mot Tested
Key: o nct tested @ complete | pending @ failed
1. Over an iLink connection, submit Stop Order (35=D) message with a quantity greater than 1 (tag 38-OrderQty).
2. Receive and Process Execution Report - New Order message.
3. Receive and Process Execution Report - New Order message when the stop price (tag 99-StopPx) is triggered.
4. Receive and Process Execution Report - Trade Outright message.
5. Submit an Order Cancel Request (35=F) message for the remaining quantity left on the original order (tag 2422-

OrderRequestID) submitted.

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

On-Demand format screen
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Interview Test Suite - Help

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

This test could fake up to 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 the client system can submit and cancel a stop order and receive and process the Acknowledgement and Fill
messages for an outright instrument.

Selected Instrument{s): 12-603 [1[|[ 24

Category 1P Port

Rendezvous End Point 69.50.112.254/32 MNIA
Incremental Feed A 224028121 11633
Incremental Feed B 224.025101 11733
Snapshot MBP 224025127 18633
Snapshot MBO 224025254 20633
Instrument Replay 224028121 16633

TCP Replay 10.210.126.221 9633

Category Link
Templates File: templates FixBinary.xml
HNote: 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
1 Over an iLink connection, submit Stop Order message with a quantity greater than 1. & Mot Tested
2 Receive and Process Execution Report - New Order message. " Mot Tested
3 Receive and Process Execution Report - New Order message when the stop price is triggered. o Mot Tested
4 Receive and Process Execution Report - Trade Qutright message. o Mot Tested
5 Submit an Order Cancel Request message for the remaining quantity left on the original order submitted. J Mot Tested
[ Receive and process Execution Report - Cancel message. & Mot Tested

Hey: not tested @ complete pending @ failed
REFRESH

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. Select a SenderComp from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

'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 - Help

Purpose

Selected Instrument(s): 12-603 [0

Category
Rendezvous End Point
Incremental Feed A
Incremental Feed B
Snapshot MEP
Snapshot MBO
Instrument Replay
TCP Replay
Category
Templates File:

again if you are currently running this test.

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

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

P

69.50.112.254/32

224.0.28121

224.0.25.101

224.0.25127

224.0.25.254

224.0.28121
10.210.126.221

Link

templates FixBinary.xml

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

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

Port
NIA
11633
11733
19633
20633
16633
9633

START TEST

Key: not tested @ complete

Test Not Running

Description Flag Status
1 Submit a Party Detailzs Definition Request (35=CX) message with Give Up Information to Service Gateway. > Mot Tested
2 Receive and process Party Details Definition Request Acknowledgment. > Mot Tested
3 Ower an iLink connection, submit a Limit Day Order for the instrument. & Mot Tested
4 Receive and Process Execution Report - New Crder message. o | NotTested

pending @ failed

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

Registered version of the test.

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

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
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Interview Test Suite - Help

Steps of the test: GiveUp Order with On-demand administrative GiveUp information
This test could fake 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 submit an crder with On-demand GivelUp information.

Selected Instrument{s): 12 - 603 m

Category 1P Port

Rendezvous End Point 69.50.112.254/32 MiA
Incremental Feed A 224028121 11633
Incremental Feed B 224025101 11723
Snapshot MBP 224025127 19633
Snapshot MBO 224.0.25.254 20633
Instrument Replay 224028121 16633

TCP Replay 10.210.126.221 9633

Category Link
Templates File: templates FixBinary.xml
MHete: 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
Submit a Party Details Definition Request (35=CX) message with Give Up Information using On-demand
1 o | NotTested
format.
2 Over an iLink connection, submit a Limit Day Order for the instrument. & Mot Tested
3 Receive and Process Party Details Definition Request Acknowledgment message. & Mot Tested
4 Receive and Process Execution Report - New Order message. & Mot Tested

Kew: not tested @ complete pending @ failed

| REFRESH |

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.

[:} 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

'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.

[;’ To run the Outright Complete Order Test:
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Steps of the test: Outright Complete Order Test for Pre-Registered Format
Thiis test could fake up 1o several minutes, Please do nod close the window during the test. Closing window/slopping besl requires 1o rernun the best from slepi

Purpose

The purpose of this test is fo verify that your application can Submil 3 limif onder and recedie and process the Execution Reports
(Ack Fill Elimination Comection Bust) for an outright instrumend

| Description | Flag | status

N Cver an iLink conneclion, send a Limit Day Order message with a quantity greater than 1 for the selected ‘ & Mot Tested

dummy Insirument
| 2 Receive and Process Execution Report - New Order message. ‘ & | MNotTested
I 3 Receive and Process Execution Report - Trade Qutnght. ‘ -] | Mot Tested
| 4 Receive and Process Exacution Report - Trade Addendum Outright (Comection). ‘ o | Mot Tested
| 5 Receive and Process Execution Report - Trade Addendum Quiright (Cancellation). ‘ o | MotTested
| & Submit a Limit Day Order for the instrument. ‘ o | MolTested
| 7 | Receive and process an Execution Report - Elimination, ‘ & | NotTested
Key: @& not tested @ complete & pending 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.

2
3
4.
5
6

7.

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

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

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

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

On-Demand format screen
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Interview Teat Suite - Help

Steps of the test: Outright Complete Order Test for On-Demand Format
This tesl could take up to seweral minutes. Please do not close the window duning the lesl. Closing windowiistopping les! requires bo rérun the fesl from sbepi

Purpose

The purpase of this lest is 1o verify that your application can submit a imil arder and receive and process the Execution Repons
{Ack Fill ESmination Correction, Bust) for an cutright instrument

| Deseription Flag | Status
Cwer an iLink connection, send a Limit Day Order message with & guantity greater than 1 for the selected

1 | gummy inctrament o | NotTested
2 | Receive and Process Execution Repor - New Order message. o | Mot Tested
3 | Receive and Process Execution Report - Trade Outright. . o | Mot Tested
& | Receive and Process Execution Report - Trade Addendum Qutright (Comection) o | Kot Testad
5 | Receive and Process Execution Repor - Trade Addendum Outright (Cancellation). | ) | Hot Tested
] | Submit a Limit Day Order for the instrument o | Mot Testad

‘ 7 | Receive and process an Exacution Report - Eimination - o | Mot Tested

Keys & nod tested o complets pencng i iaded

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.

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
¢ 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 spread complete order test:
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Interview Test Suite - 81 Certifhcation Help

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

This tesl could take up to several minutes. Flease do not closs e window during the test. Closing windovw'sioppeng best reguires 1o rerun the tesl from siepl

Purpose

The purpose of this lesd is b verify that your application can subeil a spread limil order and receive and process the Execulion Reponts
(Ack Fill Eimination Correclion Bust) for a spread instrument

Description Flag Status
1 Qwer an iLink connection, gend a Limit Order message for the selected spread dummy instrument o | MNotTested
2 Receive and process an Execution Report - Eimination. o | Mot Tested
3 Submit a Limit Order message with 3 quantity 1 for the selected spread dummy Instrument o | MNotTested
4 Receive and Process Execulion Repor - New Order o | Mot Tested
5 | Receive and Process Execution Repor - Trade Spread (Full Fill). & | NotTested
& Receive and Process Execution Repor - Trada Spread Lag (First Leg Full Fill). o Mot Testead
7 | Receive and Process Execubion Report - Trade Spread Leg (Second Leg Full Fill). o | NotTested
. Receive and process Execution Regor - Trade Addendum Spread (Cancellation) for Spread and Spread Leg o | NotTesws
for each leg
9 Submit 4 separate Limit Orders with a quantity 1. o | NotTested
10 | Receive and Process Execution Repon - 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
M1 firet Full Fill meseage. o asled
i Receive and Process Execution Repor - 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 Execulion Repon - Trade Addendum Spread and Speead Leg (Correction for Spread
13 | and all legs) for the third Full Fill messages. Did you receive and process three separate trade comection o | NotTested
messages (tag 39-OrdStatus=G, tag 150-ExecType=0G) for the Spread and each leg 7
Receive and Process Execution Repon - Trade Addendum Spread Leg (Cormection for All legs only) for the
it fourth Full Fill messages. Did you receive and process two separale rade comection messages (tag 35- o | MNotTested
OrdStatus=0, tag 150-ExecType=G) for each leg ?

Key: @ not tested i 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 iLink 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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10.

11.

12.

13.

14.

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

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.

e 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 requires to rerun the test frem step.
Purpose
The purpoese of this test is to verify that your applicafion can submit a spread limit erder 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 Ower an iLink connection, send a Limit Order message for the selected spread dummy instrument. & Mot Tested
2 Receive and process an Execution Report - Elimination. 4 Mot Tested
3 Submit a Limit Order meszage with a gquantity 1 for the selected spread dummy instrument. & Mot Tested
4 Receive and Process Execufion Report - New Order. & Mot Tested
5 Receive and Process Execufion Report - Trade Spread (Full Fill). 4 Mot Tested
B Receive and Process Execufion Report - Trade Spread Leg (First Leg Full Fill). & Mot Tested
7 Receive and Process Execufion Report - Trade Spread Leg (Second Leg Full Fill). > Mot Tested
Receive and process Execution Report - Trade Addendum Spread (Cancellation) for Spread and Spread Leg
] & Mot Tested
for each leg.
9 Submit 4 separate Limit Orders with a quantity 1. 4 Mot Tested
10 Receive and Process Execufion Report - Trade Spread and Trade Spread Leg for all 4 Full Fills messages. & Mot Tested
Receive and Process Execufion Report - Trade Addendum Spread Leg (Correction for some legs only) for the
1 ) Mot Tested
first Full Fill message. E
Receive and Process Execution Report - Trade Addendum Spread and Spread Leg (Correction for Spread Not Tested
12 and some legs) for the second Full Fill messages. Input value for leg trade correction. E
Receive and Process Execution 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 frade correction a4 Mot Tested
messages (tag 39-OrdStatus=G, tag 150-ExecType=G) for the Spread and each leg?
FReceive and Process Execulion 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- 4 Mot Tested
OrdStatus=0G, tag 150-ExecType=G) for each leg?
Key: | not tested @ complete pending @ failed

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).
E} To select the test:

1.
2.

From the Test Suite tab, select the linked test.

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

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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

D" To run the manage GTC / GTD Order Lifetime test:

Interview Tast Suite - 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 the window during the fest. Closing window/stopping test requires o rerun the fest from stepi
Purpose
'fﬂr‘}eb?urpoudmu test ks o verify that the client system can submil orders and process comesponding responses for sach eligitle TimeinForce (GTC and
| Description Flag |  Status
1 | Qvwer 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 Repor - New Ordar. o [ Mot Tested
3 Receive and process Execution Report - Trade Ouright > | Mot Tested
. 4 Submit a Limit GTD Order for the instrument with & quantity greater than 1. ' o [ Mot Tastad
5 Receive and process Execution Report - New Orde, & | Mot Tested
. 6 | Receive and procass Execution Report - Trade Outright o [ Mot Tested
H.E]I: g nof lested i complets HEI'KH-;] P iaded
| 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 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. Submit a 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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GTD)

Purpose
The purpese of this test is 1o verify that the clend syslem can submit orders and process comesponding responses for each eligible TimelnForce (GTC and

Interview Test Suite - Help

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

This tést could fake up 10 several minubes, Please o nod close the window during the test. Closing window'slopping best requires 1o rerun the bast from stepl

Description | Flag | Status
. 1 . Crver an iLink conneclion, submit a Limit GTC Orndar for the instrument with a quantity greater than 1 a8 . Mot Tested
2 Receive and process Execution Report - New Order o | MNotTested
3 . Receive and process Execution Report - Trade Cutright. & : Mot Tested
4 Submit a Limit GTD Order for the instrument with a quantity greater than 1. ) Mot Tested
5 Receive and process Exacution Report - New Ordar & : Mot Tested
[ Receive and procass Execution Report - Trade Outright o Mot Tested

Key ot bested i compleie perding @ taled

| REFRESH

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.
2.

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

From the Test Suite tab, select the linked test.

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

¢ 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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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 windowe'stopping fest requines fo rerun the test from stept

Purpose

The pupese of this test ks 1o vernify the chent sysiem can submi an FAK order and recaive and process the Acknowledgemeant and Fill messages for an
culight instrument

Description [ Frog | status
[ 1 Submit a Limat FAK Ordar for the instrument. o . Mot Tested
2 Receive and process Execution Report - New Order, o | MNotTested
3 . Recaive and procass Execution Repod - Eimination. ) | Mot Tested
4 Submit a Limit FAK Order for the instrument o | NotTested
5 . Receive and process Execution Repor - New Order. o | Not Tested
[ Receive and process Execution Repor - Trade Oufright o | NotTested

Hey: ol tested @ complete panching i falad

==

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

E} 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.

LA S o

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
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Intervies Test Suite - Hitlp
Steps of the test: FAK Order Test for On-Demand Format

This test could fake up 10 Several minubés, Please do ned close the window during the test. Closing window/slopping test requires 10 renan the Besl from slep1

Purpose

The purpese of this test is fo verify the clent sysiem can submit an FAK crder and recetve and process the Acknovdedgement and Fill messages for an
cutright instrument.

Description | Fag | status
. 1 . Subrnit a Limit FAK Ordar for the nstrumant ‘ & | MotTested
e Receive and process Execution Report - New Order ‘ o Mot Tested
| 3 . Raceive and process Execution Report - Elmination. ‘ ) Mot Tested
4 Submit a Limit FAK Order for the instrumeant ‘ & | NotTested
5 . Raceive and process Exacution Report - Mew Order. ‘ a9 Mot Tested
[ Receive and process Execution Report - Trade Qutright ‘ a4 Mot Tested

By ok Bested i compleds pending @ talad

=

Order Cancel / Cancel-Replace Tests

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

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

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

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

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

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

4. 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.

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:
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Inberview Test Suite - st Cr i Help
Steps of the test: Multiple Cancel Replace for Pre-Registered Format
This 1e5] could lake up 1o several manules, Please do nol close the window during the test. Cloging windowslopping lest requires 1o rénan the best from slepl
Purpose
The purpose of this fest is to verify that the clend system can submit an order and then medify # several times (price. quaniity) with and without change of
priceity in the book
[ Description [Fag [ sows
| 1 | Ower an iLink connection, subkmit a Limit Day Order for the instrument. | o Mot Tested
| 2 | Receive and process Execution Report - Mew Order | o | MNotTested
| 3 | Submit an Order Cancel/Replacs Requast for the instrument, changing the quantity. | o | NotTasted
| 4 | Receive and process Execution Report - Modify | o | Mot Tested
[ £ [ Submit an Order Cancel/Replace Requast for the instrument, changing the prica. [ o | MNotTasted
| § | Receive and process Execution Report - Modify | o | NotTested
[ 7 [ Submit an Order Cancel/Replace Request for the instrument, changing the price and quantity [ o | Mot Tested
| 8 | Receive and process Execution Report - Modify | o | MNotTested
| ] [ Recaive and process Exacution Report - Trade Outright. | i | Mot Tested
Key: @ not tested @ complete ) panding i tadad

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-TimeInForce=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 & w DN

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

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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Interview  Test Suite - Pest Certificatior Help
Steps of the test; Multiple Cancel Replace for On-Demand Format
Thiss te5l could take wp 1o several manuies, Please do nod close the window during the lest. Closing window/sicpping best requires 1o renan the best from slep

Purpose

mwm%wﬁ:r:f;kmm i fo verify that the clend system can submit an crder and then modify § several times (price.quaniity) with and withou! change of
| Description [ Fiag Status
| 1 | Ower an iLink connection, submit & Limit Day Order for the instrument. ‘ o | MotTected
| 2 | Raceive and pracess Execution Raport - Mew Order. ‘ ) Not Tested
| 3 | Submit an Order Cancel/Replace Request for the instrument, changing the quantiy. ‘ o | MotTested
| 4 | Raceive and pracess Execution Raport - Modify. ‘ a4 Not Tested
| 5 | Submit an Order Cancel/Replace Regquest for the instrument. changing the price. ‘ o | NotTested
| & | Raceive and pracess Execution Report - Modify. ‘ & Not Tested
| 7 I Submif an Order Cancel/Replace Reques! for the instrument,changing the price and quantity ‘ o | NotTested
| ] | Raceive and process Execution Report - Modify. ‘ & | NotTested
| ] I Receive and process Execution Report - Trade Outright. ‘ o | Net Tested

Keye @ not tested @ complede o pending i fadsd

LEET

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.

Intefview Tedt Suite - Post Cernification Halp

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

This test could 1ake up 10 several minulbes. Flease do nol close the window during the tesl. Cloesing window'slopping teslt requires 1o renan the lest from slepl

Purposs
The puipese of thit last is 1o verity that the chent syslarn can subemil an sider and then medity i several imas (quantly only) with IFM

| Description Flag [ Status

| 1 Ower an iLink connection, submit a Limit Day Order for the instrument with a guantity greater than 100 o | WotTested
[ 2 | Recaive and process Exacution Report - New Order. & | MotTesled
| 3 | Receive and process Execution Report - Trade Outright (Partial Fill) & | Mot Tested
[ 4 Subrmit an Order Cancel-Replace Reguest for the instrument, increasing the quantity. o | MotTested
| 5 | Receive and process an Execution Repor - Modify, o | NotTested
I & | Receive and process Execution Report - Trade Outright (PartialFill). o | MNotTested
| 7 Submit an Order Cancel-Replace Reguest for the instrument, decreasing the guantity by 2. o | MotTested
I 8 Receive and process Execution Report - Trade Outrght (Filled). o | MNotTesied
| 9 Receive and process Order Cancel Replace Reject o | MetTested

Key: @ not fesied @ complede pending @ talad
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version

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

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-TimeInForce=0)] for the instru-
ment with a quantity (tag 38-OrderQty) greater than 100.
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 (tag 39-OrdStatus=1)] (Partially Filled).
4. Submit an Order Cancel-Replace Request for the instrument, increasing the quantity (tag 38-OrderQty).
5. Receive and process an Execution Report - Modify.
6. Receive and process Execution Report - Trade Outright (Partial Fill).
7. Submit an Order Cancel-Replace Request for the instrument, decreasing the quantity (tag 38-OrderQty) by 2.
8. Receive and process Execution Report - Trade Outright [35=8, 39=1,2 (tag 39-OrdStatus=2)] (Filled).
9. Receive and process Order Cancel Replace Reject (35=9, 434=2).
back to top
On-Demand format screen
Interview Test Suite - Help
Steps of the test: Cancel Replace with IFM for On-Demand Format
This test could take up to several minutes, Pleass do nol close the window durning the lesd, Closing windgwistopping 123 requires o rgrun the fest from stepi
Purposs
The purpose of this test is 1o werify thal the client sysiem can submil an order and then modity it several limes (quandity ondy) vith IFM
Description [ Fiag Status
1 Qver an iLink connection, submit @ Limit Day Order for the instrument with a quantity greater than 100 o | MotTested
l 2 . Recaive and process Exacution Repor - New Ordar. . o | Mot Testad
3 Receive and process Execution Report - Trade Quiright (Fartial Filll o | Mot Tested
4 . Submit an Order Cancel-Replace Request for the instrument, imcreasing the quantity. . o | Mot Testad
5 | Receive and process an Execution Report - Modify. o | Mot Tested
& Receive and process Execution Report - Trade Outright (PartialFill). o Hot Taztad
T Submit an Order Cancel-Replace Request for the instrument, decreasing the quantty by 2. o Wot Tested
8 Receive and process Execution Report - Trade Qutright (Filkad) o Hot Taztad
] Racaive and procass Order Cancal Raplace Reject a9 Mot Tested
Key: @ not tested @ complete perichrey i Taded
| REFRESH

Orde

r Cancel Replace without OrderID 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).
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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 | Status

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 Ovnger CancelReplace Request without OrderiD & | Mot Tested
| 4 [ Receiva and process Execution Repo - Modify. o I Mot Tested

Key:  nol tested i complets pendng @laed

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 Replace without OrderID 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/Replace Request (35=G) without OrderID (tag 37).

Pwon e

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

back to top
On-Demand format screen

Interveie Tast Suite - Hatlg

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

This fesl could take up o $everal minules. Please do not close the window during the 1esl. Closing vwindow/stopping les! requirés bo renun the les! from stepi

Purpase
The purpase of this lesd is to werify the client system can submit and modify a Day kmit order without providing an OrderD (tag 37)

Description [ Flag [ Status

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

2 [ Receive and Process Execulion Repor - New Ondar message . ) [ Mot Taziad

3 | Submit an Order CancelReplace Request wihout OroenD. a4 | Mot Tested
| '] [ Receive and process Execution Repo - Modify. . o [ Hot Tastad

Key: & nod lested @ complels pending i iabed

Order Cancel without OrderlD 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).
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Inberview Teat Suite - Help

Steps of the test: Order Cancel without OrderlD for Pre-Registered Format
This le$l could lake up 1o several manules. Plaase do nol clese the window during the lesl Closing window/slopping tesl requires 1o renn the basd Trom slepl

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 3T)

| Description [ Flag | stoma

| 1 Qwver an iLink conneclion, submit a Day Limit Order message | o | NotTested
| 2 | Receive and Process Execution Report - New Order message. | o | NotTested
| 3 Submif an Order Cancel Reguest without OrderiD | o | MNotTested
[ 4 . Racaive and process Execution Report - Cancel message [ o | Mt Tested

Key: & not tested i complets perding i ialad

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.

1
2
3. Submit an Order Cancel Request (35=F) without OrderID (tag 37).
4

Receive and process Execution Report - Cancel (35=8, 39=4) message.
back to top

On-Demand format screen

Il e Test Suite - Help

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

This tesi could take up fo several minules. Flease do nol close the window during the test. Closing window/siopping test requires o rerun the test from slep1

Purpose
The purpass of this lesd is to werify the client sysiem can submit and cancel a Day limil order withoul providing an OrderlD (lag 37)

Deseription Fiag | Stats
1 | Ower an iLink connection, submit a Day Limit Order message. o | NoltTested
2 | Receive and Process Execution Report - New Order message. & . Mot Tested
3 | Submit an Order Cancel Request without CrderlD, & | MotTested
4 | Receive and process Execution Report - Cancel message. | & . Mot Tested

L rot tasted i complets penechng i raded

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).
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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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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 Route-Through test:

werve  Testsute || Help

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

This test could fake up lo several manuies. Flease do nod close the window during the test. Closing window/slcpping test requires 1o renan the best from step

Purpose

The puwpose of This 1851 is 1o verify thal the chend syslem can manage onrders usng multiple Fam 103 for the same session 1D (altsmate submissacn of
order, cancel replace and cancels from different FamiDs)

| Description [ Fiag Status
Owver an ILink connection, submit a Limit Order for the instrument with a quantity greater than 1 using Firm 1D
1 & ] Mot Tested
| 2 Receive and process Execution Report - New Order | o | MotTested
| 3 Submif a Limit Order far the instrument with a quantity greater than 1 using a differant Firm 1D, | o | MotTested
| 4 Receive and process Execution Report - New Order | & | Mot Tested

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 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
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Interview Teat 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 dunng the fesl. Closing windowislopping lesd requines fo rerun the fest from stept

Purpose

The purpase of this best is to verify that the client system can manage orders using multiphe Firm |0s: for Ehe same session 1D (alemale submission of
order, cancel replace and cancels from different FirmiDs)

Description | Flag Status
Ower an iLink connection, submit a Limit Order for the instrument with & quantity greater than 1 using Firm 1D
1 81 o | NotTasted
2 Receive and process Execution Report - New Order, & | NotTested
3 Submit a Limit Order for the instrument with 3 quantity greaters than 1 using a different Firm 1D, - Mot Tested
4 Receive and process Execution Report - New Orde, & | NotTested

Hey: o nod 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:

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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. Click the START TEST button.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (EEZLEZM) 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:
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Steps of the test: Manage Minimum Quantity for Pre-Registered Format

This tes1 could take up 10 Several minutes. Fiease 00 nof cliose the window during the test. Closing window'stopping test requires ba renun the fest from step

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
1 [ Over an iLink connection, submit a Limit FAK Order fof the instrument with a minimum guantity value [ & [ Mot Tested .
2 | Receive and process Execution Report - New Order | ) ‘ Not Tested
3 [ Receive and process Execution Report - EBmination. [ o [ Mot Testad .
4 | Submit a Limit FAK Order for the instrumant with a minimum quantity value | ) ‘ Kot Tested
5 [ Receive and process Execution Report - New Order. [ o [ Mot Testad
& | Receive and process Execution Report - Trade Outnight | > ‘ ot Tested

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 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.

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
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Interview Teat Suite - Help

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

This best could lake up 10 several minutes. Please do nol chose the window during the lesl. Closing window/stopping les! requires 1o renun the lest from step

Purpose
The purpase of ihis best it o vanity that the chenl sysiam can submd an order wilth Minimum Quanlity usad in a diffsrenl scenarnios

Description | Fiag Status
| 1 . Crver an iLink connection, submif a Limit FAK Order for the instrument with a minimum quantity value - o [ Mot Tested
2 Recaive and procass Execution Report - New Order, & | NotTested
3 [ Receive and process Exacution Repor - Eimination. . i [ HNot Tested
4 Submit a Limit FAK Order for the instrument with a minimum gquantity value o | NotTested
4 [ Ritaive and procass Exacution Rapor - New Ordar . o [ Not Tested
& Receive and process Execution Report - Trade Outright & Mot 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:

imterview  Test Suite - Heip

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 fest from step

Purpose

Tha pipose of thes lesl is 1o verify thal ihe chanl sysiem can submil an order with Display Cuanity (tag 1138-DisplayOty) used in differani scanarios
{mulliple partial fills graaler and smaller than DisplayQty. wilth and wilhoul cancelinsplace )

Description | Fisp Status

Onoer @n iLink connection, submit a Limit Doy Oroed fof th instrument with a quantity greater than 4 with

I

‘ ' | dispiay quantity (DisplayCiy) greater than 2 & | NotTested
[ 2 | Receive and process Execution Report - New Order. . o ; Not Testad
| 3 Receive and process Execution Report - Trade Quinight o | MotTested
[ 4 | Receive and process Execution Report - Trade Outright . o ; Not Testad

Key: @ nol lested @ complebs penchrg 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 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).
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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 best could take up to sevéral minutes. Pleass do not closa the window during the 1es1. Closing windowsiopping 1851 requirss 1o rénun the 1est from step

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)

| Deseription [ Fiag Status
Ower an iLink connection, submit a Limit Day Order for the instrument with a quantity greater than 4 with Mot Tasted
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

Key: & notf tested @ complete o pending i@ faded

REFRESH

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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R
Steps of the test: Manage Maximum Quantity Display with Cancel-Replace for On-Demand Format
This tesl could take up 1o several minules. Please do nol close the window during the tesl. Closing window/slopping test requires o rerun the les! from stap

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 Receive and process Execution Repaort - Trade Qutright | & | Mot Tested
| 4 Submit an Order CancelReplace Request increasing the quantity and the DisplayQty amount. | o | Mot Tested
| § | Receive and process Execution Report - Modify | & | Mot Tested
| [ Raceive and process an Execution Raport - Fill Notice massage. | o4 | Mot Tastad
| T Submit an Order Cancel/Replace Request decreasing the Display Oty amowent | & | Mot Tested
| & Receive and procass Execution Report - Modity. | a | Mot Testad
| 9 | Receive and process Execulion Report - Trage Qulright | ¥ | 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-Registered / 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

4. 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

. ™ e
B O R GO Bl e e NS Dt wl ol (D0 Wl ol et g o | Mo Teama
Rt B 00080 L Chalih bkl & | Mot Tenme
L R L Tt iy T
LI
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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 takos up 1o several minuies. Flease do nol close the window curing the test. Closing windowistopping test requires 1o rerun Bhe 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 & | MotTested
[ 4 | Receive and process Mass Quate Acknowladgment. | a4 . Mot Tested

Key: rof tested i complets

Processing Rejects Test for Pre-Registered / On-Demand

Format

pencing @ Taled

The purpose of this test is to verify that your application can receive and process reject messages.

[::' 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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.

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 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.

| Description | Fiag [ stamus

| 1 Qver an iLink Conneclion, submit a Limit Day Order for the 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:hs:l: & Limit Day Order for the instrument. Receive and process an Execulion Report or Not Applied ‘ o | NotTested

g%

[ -. 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 comectly, | o | hot Tested
10 -. Submit a Limil Day Order for the instrumant. [ o . Mot Tested

| 1 Recenve and Process Execution Report - New Order | o | Mot Tested
12 | Submif a CancelReplace messape for the order placed in slep 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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.
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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
credte @ Covered Oplion instrument -
" Receive and Pracess Sacurity Definition Response acknowladging the recaption of the Sacurity Definition Mot Testad
- Reguest massage and craation of the DS instrument .
| 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 | Mot Tested
| [ Receive and Process Execution Report - Cancel for Cancel Request submitted in step 5 o | Mot Tested

Koy @ not tested @ complete & pending i fnded

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.
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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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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

Thnﬁpmﬂhblﬂ-ﬂutumﬂh-mwmm*uuwmmmmﬁwwﬁlemnﬂlCﬂdﬂw
on instnament

Description | Fiag Status
Using oplions instrument from product group (AS, 96, 65, 94 and Y$). Send a Security Definition Request to ‘

1 Not Tested

create a Combo Opbon instrument

Receive and Process Security Definition Response acknowledging the receplion of the Security Defindion
Request message and creation of the UDS instrument.

‘ ) Not Tested

3 - Send an order on the UDS combo opbion crealed in step 2 | "] |Mn1‘l'esh~d
4 . Receive and Process Execution Report - New Order message for the order sent in step 3 | a4 |Mn1‘l'afsm
5 . Send a Cancel Reques! message on the order senl in step 3. I ] |Nn1|'afsm
& . Receve and Process Execution Report - Cancel for Cancel Request submitted in step 5. I 4 |Nutl'asm

Key: @ rod tested i complete perding 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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.

Interview Test Suite - st Certification Help

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

This test could take up to several minutes, Please do not close the window during the test. Closing windoustopping lest requires fo rerun the 123 from stepl

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 options instrument from product group (A3, 96, 65, 94 and YS). Send a Security Definition Request Not Tested
' | to create a UDS instrument (Covered of Comba} d
[ 2 Receive and process Business Reject Message in response lo Security Definition Request message. | o | NotTested

Hey: § not tezted i complete | pendng dabed

| 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.

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 | Flag [ Status
1 Send a Secunty Definition Rlequest 1o create a UDS instrument (Covered or Combo) o | Mot Tested
2 Rancaive and process Business Reject Message in response o Secuity Defindlion Requis! message: " Not Tested
Key: @ not tested @ complete 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.

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
fo create a UDS instrument (Coverad or Combae). L4
Receive and process Security Definition Response Reject message in response to Security Definition Not Tested
2 Request message o
Key: & not tested @ complete pending @ faded
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 test could take up to several minutes. Please do not close the window during the lest. Closing windov/stopping test requires o rerun the test from stepi

Purpose
The Purpase of this test is to verify that your application can process a Security Definion Reject message

| Description | Flag | Stowus
Using an oplions instrument from product group (AS, 96, 63, 94 and YE). Send a Security Definition Reguest Not Testad
to create a UDS instrument (Covered or Combao). ol Teste
Receive and process Saecurity Dafinition Response Reject message in response fo Security Definition Not Tested
Request message -

Kew: not tested @ complete pendng i failed

| REFRESH |

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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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 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 to several minutes. Please do nol close the window during the tesl. Closing windove'slopping 1es! requires 1o rerun the lest from stept

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. ‘ & | Mot Tested
| 2 Receiva and Process Execution Report - New Order message for the orcer sentin step 1. ‘ o | Not 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 Hot Tested
2 Receive and Process Execution Report - New Order message for the order sent in step 1 o | MotTested

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.
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2.
3.

From the Test Suite tab, select the linked test.

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

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

Interview Test Suite - st ( 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 Purpese of this lest is 1o verify that your application can create a User-Defined Spread with one or mare 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 Combo of Coverad Oplion instrument with at least one leg being a User-Defined Spread. o o
Receive and process Security Definition Response acknowledging the receplion of the Security Definition Not Tested

2 Request message and creation of the UDS instrument. -

3 Send an erder on the UDS centract crealed in step 2 ) Mot Tested
4 Receive and Process Execution Report - New Order message for the order sentin step 3 o | 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: @ not tested @ complete | pending @ faded

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.

E:" 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 - 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

| Deseription [ Flag | stams
Using oplions instrument from product group (AS, 96, 65, 94 and ¥$), Send a Security Definition Requesi to e
1 create Spread Combo or Covered Cption 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| Requestmessage 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. I 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.
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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).

- 95 - User Manual


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
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+Outright

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

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

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

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

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

b To run the Modify Quote Price and Quantity test:

Imberview Test Suite - . Help

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

Furpose
The purpose of Bhis tesd is 1o venfy thal the clent sysiem can modify the price and quaniity for guole enfies, including 2ero-oul cancellation

Description Flag Status
; Crval @i iLink connection, Submi a two-sided Mass Quobe with al least 2 quoles from the Same instnument Mot Tested
group. -
2 Receive and process Mass Quote Acknowledgement o | Mot Tested
Submit a heo-sided Mass Cudte with one of the same quotes used in the onginal Mass Cudbe (using the Not Tested
3 same secuity description and quote entry ID), modifying the price and guantity of a quote ot Tes
4 Receive and process 8 Quote ACknowisdgement massage & 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 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).

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

Thee purpese of this best i 1o verfy thal the chent System can modify the price and quantty for quole entnes, Including Zero-oul cancellaton

[ Description I

Ower an iLink connection, submit a two-siged Mass Quote with at least 2 guobes from the same instrument

1 o | NotTestad
Qroug.

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 percing il faled

Quote Cancellation Tests

The following instructions illustrate the process to run and complete tests for Quote Cancellation 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 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

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

Click the START TEST button.

0 Note:

the issue.

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

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:
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Interview Test Suite - Help

Purpoze

Selected Instrument(s): 0G2H3 C1500,062H3 P1500,062H3 C1300-806  [[III1TH

Category P
Rendezvous End Point 69.50.112.254/32
Incremental Feed A 224028121
Incremental Feed B 224025101
Snapshot MBP 224028121
Snapshot MBO
Instrument Replay 224025121
TCP Replay MIA
Category Link
Templates File: templates FixBinary.xml

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

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

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

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at Instrument level.

NIA
11604
11704
19604

16604
NIA

START TEST

Test Not Running

Key: | not tested @ complete

Description Flag Status
Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
1 o | NotTested
group.
2 Receive and process Mass Quote Acknowledgement. & Mot Tested
3 Submit an instrument level Quote Cancel message for at least an instrument submitted in Step 1. & Mot Tested
4 Receive and process a Quote Cancel Acknowledgement. & Mot Tested

pending @ failed

[‘:} To run the Quote Cancellation - Instrument Level 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

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
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Interview Test Suite - Help

Steps of the test: Quote Cancellation - Instrument Level for On-Demand Format

This fest could take up to several minutes. Please do net close the window during the test. Closing window/ztopping test requires to rerun the test from stepi.
Purpose
The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at Instrument level.

Selected Instrument{s): 0G2H3 C1500,0G2H3 P1500,0G2H3 C1300 - 606 Unloc

Category 1P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 1704
Snapshot MBP 224028121 19604
Snapshot MBO
Instrument Replay 224028121 16604
TCP Replay NIA MNIA
Category Link
Templates File: templates FixBinary.xml
Hote: 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 Mot Running
Description Flag Status
Qwer an iLink connection, submit a two-sided Mass Quote with at least 2 guotes from the same instrument
1 > Mot Tested
group.
2 Receive and process Mass Quote Acknowledgement. ") Mot Tested
3 Submit an instrument level Quote Cancel message for at least an instrument submitted in Step 1. ") Mot Tested
4 Receive and process a Quote Cancel Acknowledgement. ) Mot Tested

Key: . not tested @ complete pending @ failed

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.
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Interview Test Suite - Post Certificat Help

Steps of the test: Quote Cancellation - Instrument Group Level 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 stepl

Purpose

The purpose of this test is lo verify that the client sysiem can submi and process Mass Quote Cancellations at Instrument Group level

| Description | Flag | Status
CQwver 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, & | MotTested
Submit a second two-sided Mass Quete with quotes using a different instrument group than what was used in Not Tested
¥ | tne first Mass Quote. e &
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.

EP To run the Quote Cancellation - Instrument Group Level 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).

3. Submit a second two-sided Mass 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 to several minues. Please do nol close the window during the test Closing window/stopping test requires to rerun the fest from stepi.

Purpose
The purpose of this tesi is to verify that the clienl system can submit and process Mass Quole Cancellations at Instrument Group level.

Description Flag Status

Over an iLink connection, submit a two-sided Mass Quote with &t least 2 quotes from the same instrument

1 ] Mot Tested
group,

2 Receive and process Mass Quote Acknowledgement. & | NotTested
Submit a second two-sided Mass Quote with quotes using a different instrument group than what was used in Nol Tasted

3 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 either in the first Mass Quote or sacond one. o | NotTested

[ Receive and process a Quote Cancel Acknewledgement. o | MNotTested

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.

Interview Test Suite - st Certif Help

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

Ths test could lake up lo several minules. Please do nol close the window during the test. Clasing windowisiopping fesd reguires bo nerun the best from slep

Purpose
The purpose of this besl is lo verify thad the clent systern can submil and process Mass Guobe Cancellabons al the Quocie Set ID level

| Description [Fag | statu
Gwer an iLink connection, submil a two-sided Mass Quole with at least 2 quotes from the same instrument
1 o | NolTested
roup.
2 Receive and process Mass Quite Acknowiedgement o | Mol Tested
3 Submd an Quote Cancel message using 3 Quote Set 1D submitied in Step 1 o | Mol Tested
4 Receive and protess a Quote Cancel Acknowledgemant o | Mol Tested

Key: @ not tested @ compliete pendng @ 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.

p To run the Quote Cancellation - Quote Set ID Level test:

1. Over aniLink 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
Qver an iLink connection, submit a two-sided Mass Cuote with at least 2 quotes from the same instrument
1 & Mot 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. & Mot 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 test could take ug 10 several minules. Please do not close the window during the test Closing window/siopping test requires 1o rerun the test from step!

Purpose
The purpose of this test is 1o verify that the cienl sysiem can cancel all resling quotes and recenqe and process 3 Quate Cancel Acknowiedgement
inclhuding an nstrumentinsirument group with no resting quoles

| Description | Fag | Status
Ower an iLink connection, submil a two-sided Mass Quole with at least 2 quotes from the same instrumment
1 o | NotTested
group.
| 2 ‘ Receive and process Mass Quote Acknowiedgement & | Mol Tested
[ 3 ‘ Submit a Quote Cancel Al message & [ Mot Tested
| 4 ‘ Receive and process Quote Cancel Acknowledgement & | Not Tested

Key: & not tested @ complete | pending 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.

!'} To run the Quote Cancellation - Cancel All Quotes 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 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 lo several minutes. Please do nol close the window during the test Clasing window/stopping test requires 1o rerun the test from slepl
Purpose

The purpese of this lest is to verify that the clienl system can cancel all resting quotes and receive and process a Quole Cancel Acknowledgement,
including an instrumentinstrument group with no resting quotes.

Description | Fiag Status
Over 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 ‘ & | MNotTested

Key: o not tested @ completes 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.

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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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 Unsolicited Quote Cancellations test:
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Interview Test Suite - Help

Steps of the test: Unsolicited Quote Cancellations for Pre-Registered Format

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

Purpose

The purpose of this test is to verify that the client system can receive and precess an unsolicited Quote Cancellations (dizconnect, terminate, and GCC
initiated) MOTE: Due to the assisted hard-disconnection setup needed for repeatable conditions during cerfification, the port takes a few seconds to be
ready for connection. It is necessary, only for the purposes of these cerdification tests, to wait a few seconds before attempting a connection after hard-
disconnection.

Selected Instrument(s): 0G2H3 C1500,062H3 P1500,062H3 C1300-606 [0

Category 1P Port
Rendezvous End Point 69.50.112.254/32 MNIA
Incremental Feed A 224028121 11604
Incremental Feed B 224.0.25.101 11704
Snapshot MBP 224028121 19604
Snapshot MBO
Instrument Replay 224028121 16604
TCP Replay NFA MIA
Category Link
Templates File: templates FixBinary.xml
Meote: 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
Qwer an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument
1 o | NotTested
group.
2 Receive and process Mass Quote Acknowledgement. J Mot Tested
Ahard disconnect is simulated to prompt an unsolicited Quote Cancellation. After few seconds, reconnect
3 - Mot Tested
FIXFP session successfully. -
4 Upon connected, send Retransmit Request and receive and process any resent messages. 7 Mot Tested
5 Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group. & Mot Tested
6 Receive and process Mass Quote Acknowledgment. J Mot Tested
T Submit a Terminate message. Terminate is performed fo prompt guote cancellations. > Mot Tested
& Receive and process Terminate message. & Mot Tested
9 Reconnect FIXP session successiully. & Mot Tested
10 Upon connected, send Retransmit Request and receive and process any resent messages. > Mot Tested
1 Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group. & Mot Tested
12 Receive and process a Quote Acknowledgement message. J Mot Tested
13 Receive and process an unsolicited Quote Cancellation. J Mot Tested

Key: | 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.

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.
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Upon connected, send Retransmit Request and receive and process any resent messages.

Submit a two-sided Mlass Quote (35=i) with at least 2 quotes from the same instrument group.

Receive and process Mass Quote Acknowledgment (35=b, 297=0,5).

Submit a Terminate message.

Terminate is performed to prompt quote cancellations.
Receive and process Terminate message.

Reconnect FIXP session successfully.

Upon connected, send Retransmit Request and receive and process any resent messages.

Submit a two-sided Mlass Quote (35=i) with at least 2 quotes from the same instrument group.

Receive and process a Mass Quote Acknowledgment (35=b, 297=0,5) message.

Receive and process an unsolicited Quote Cancellation (35=b, 297=1,3,4,100).

On-Demand format screen
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Interview Test Suite - Help

Steps of the test: Unsolicited Quote Cancellations for On-Demand Format
This test could take up fo several minutes. Please do not close the window during the test. Glosing window/stopping test requires to rerun the test from step1.

Purpose

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) NOTE: Due to the assisted hard-disconnection setup needed for repeatable conditions during cerdification, the port takes a few seconds to be
ready for connection. it is necessary, only for the purposes of these cerfification tesis, to wait a few seconds before attempting a connection after hard-
disconnection.

Selected Instrument(s): 0G2H3 C1500.0G2H3 P1500,0G2H3 C1300 - 606 [T

Category P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 1704
Snapshot MEP 224028121 19604
Snapshot MBEO
Instrument Replay 224028121 16604
TCP Replay MNFA NIA
Category Link
Templates File: templates FixBinary.xml
Hote: 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 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. & Mot Tested
A hard disconnect is simulated to prompt an unsolicited Quote Cancellation. After few seconds, reconnect

3 - Mot Tested
FIXP session successfully. L 4

4 Upon connected, send Retransmit Request and receive and process any resent messages. & Mot Tested

5 Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group. & Mot Tested

B Receive and process Mass Quote Acknowledgment. & Mot Tested

7 Submit a Terminate message. Terminate is performed to prompt quote cancellations. & Mot Tested

8 Receive and process Terminate message. & Mot Tested

9 Reconnect FIXP session successfully. ) Not Tested

10 Upon connected, send Retransmit Request and receive and process any resent messages. & Mot Tested

1 Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group. & Mot Tested

12 Receive and process a Quote Acknowledgement message. & Mot Tested

13 Receive and process an unsolicited Quote Cancellation. & Mot Tested

Key: | not tested @ complete pending @ failed

Mass Quote Protection Tests

The following instructions illustrate the process to run and complete mass quote protection tests.

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.

* Mass Quote Protection for Pre-Registered On-Demand Format
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3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. Click the START TEST button.

'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.

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.
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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 stepi.

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 Instruments): [ Unlock |

Category P Port

Incremental Feed A
Incremential Feed B

Snapshot MBP

Snapshot MEO
Instrument Replay

TCF Replay
Category Link
Templates File: templates FixBinary.xml

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

Test Mot Running

Description Flag Status

Ower an iLink connection, submit a two-sided Mass Quote with more than one guote from the same

1 . ) y Not Tested
instrument group, each having a quantity greater than 100. -

2 Receive and Process Mass Quote Acknowledgement. & Mot Tested
Submit a second two-sided Mass Quote for a different instrument in the same instrument group used in step

3 ] > Not Tested

4 Receive and process Execution Report - Trade Qutright (Partially Filled). & Mot Tested

5 Receive and Process Quote Cancel Acknowledgement. & Mot Tested

g Receive and Process Mass Quote Acknowledgment - Rejected. > Mot Tested
Submit a two-sided Mass Quote (for the zame instrument used in step 3) specifying that the mass guote

7 - & Mot 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

] ) Mot Tested
more than one quote from the same instrument group. -

10 Receive and Process Mass Quote Acknowledgement. 7 Mot Tested

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.

[:} To run the Mass Quote Protection test:

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 Vass Quote (35=i) for a different instrument in the same instrument group used in step 1.
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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 wp fo several minutes. Please do net close the window during the test. Closing window/stepping test requires to 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 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 iLink connection, submit a two-sided Mass Quote with more than one guote from the same

1 . - ; & Not Tested
instrument group, each having a guantity 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 1 & 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. & Mot Tested

Submit a two-sided Mass Quote (for the same instrument used in step 3) specifying that the mass guote

7 protection is reset. & | NotTested

& 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. o | MotTested

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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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.

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 meore UDS contracts for Pre-Registered
Format
This fest could take up 10 several minules. Piease do nol close the window during the test. Closing window'stopping test requires to rerun the fest from slepl

Purpose
The Purpose of this test is fo veridy that your applicabon can submit a Mass Quote message on a User-Defined Spread instrument.

| Description [ Fiag | status
i | Sand a Mass Quots massage on al least one UDS option instrument. | o | Mot Tested
2 | Receive and Process Mass Quote Acknowledgement | o | Mot Tested

Key: @ not tested i complete pending i 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 - si t t Help

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

This fesi could take up to several minuies. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from siepi

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.
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.

¢ 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

4. Click the START TEST button.

¢ Note:

If a test is not proceeding to the next step, clicking the Refresh button (IEELZE1M) 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:

S— -

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

This ipad could e L 10 vl ol Fatedes. Pl st do ol Choneg Thi vt Cusffey Bk ieat Cd!l‘\? et ARty DRV dbguidd 12 defia B AeEl rom abep |

P

Th:::au HTEFLWM:'M ha clenl gyaders can pubiml 3 Feguest e Crons Marisge walng for B progesr IRFC wwdcw and proceds sl

[ Desergption [ Fusg [ seamun

. 1 . Oweer &0 iLink conmection, subems Rieguest tor Quole: o | Mol Tested

. 2 Recesve and Procass Cusle Acknowiedgarsent - o | MotTested
¥ Submil a Mew Ovder Cross with a quaniity giesater than 10 on each side & . Kol Tegied

. & Recesve and protess Execution Report - New Onder for buy Side - & | NotTesied

. 5 Recerve and process Execution Report - New Order flor sell side - & | moiTesiea

. '] Rectend and prodess Exsoution Repod - Trade Oulnght & | MotTestes

. T . Recenn and prodeds Exsoution Repor - Trade Cuinght - o | Tesied

Key: @ ref besied @ complete |, ponding 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.

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 ow 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 fesl could take up to several minutes. Plaase do nol close Bhe window during he lesl Closing window/slopping les requires fo rerun Bhe lesl from stepl
Purpase

The purpase of this lesd is to werify that the client system can submil 2 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. & | NotTested

| 2 [ Raceiva and Process Reguest For Quote Acknowladgament o | Not Tastad

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

| 4 [ Raceiva and process Execution Repart - New Order for buy side o | Mot Tastad
5 | Recenve and process Execution Repor - MNew Order for sell side. o Mot Tested

| B | Receive and process Execution Regort - Trade Outright o Mot Testad

I 7 I Rac#ve and process Execution Repon - Trade Qutright o . Not Tested .

Ky rool tested @ complets penchng @ Taled

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 to 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
Acknowledgments and Fills.

Description Flag Status
1 Over an iLink connection, submit Request for Quote. & Mot Tested
2 Receive and Process Quote Acknowledgement. 7 Mot 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 - Mew Order for sell side. & | Mot Tested
6 Receive and process Execution Report - Trade Qutright. ) Mot Tested
7 Receive and process Execution Report - Trade Cutright. ) 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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1
2
3
4.
5
6
7

back to top

On-Dem

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.

Receive and process Execution Report - Trade Outright.

and format screen

Purpose

Itervisw Test Suite - Help

Steps of the test: Request for Cross Message (non-Equity) for On-Demand Format

This fe$] could take up 1o Several manules. Plaase do nol close the window during the 1&sl Closing windovw'sloppang 125t reguirés 1o rérun the lest from stepl

The purpose of this 16+ is to verify that the clent system can submil 3 Request for Cross Message, waiting for the proper RFC window. and process al
Acknowledgments and Fills

| Description [Flag | status

| 1 Ower an iLink connection, submit Request Tor Quote. ‘ & Mot Tested
| 2 Receive and Process Request For Quote Acknowladgament ‘ o | NotTested
| 3 Submit a New Order Cross with a quantity greater than 10 on each Side. ‘ & | Mot Tested
| 4 Receive and process Execution Report - New Order for buy side. ‘ & | NotTested
[ 5 - Receive and process Execution Repart - New Qrder for sell side. [ o I Mot Tested |
| [ Raceive and process Execution Report - Trade Qutright ‘ & | NotTested
[ 7 Racaive and process Execution Report - Trade Outright. ‘ & : Mot Tested

Keyn ot tesied i complete penechng i falksd

Request for Cross Rejection

The following instructions illustrate the process to run and complete tests for Cross Rejection.

[::' To select the test:

1.
2.
3.

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

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.

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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IR terview Test Suibe - Helg:

Steps of the test: Request for Cross Rejection for Pre-Registered Format

This besl could lake up to saveral minubes. Plaasa do not cloas the windew during the last. Closing windowislopping les requires 1o remun tha tesl from siepi
Furpose

The punpase of this besd i3 0 wanty that e clienl $yshem Can recahe and prooass a Reguest for Cross Rajpclion message (dual excaplion repons).

| Description [ Flag | Sstats

1 | Submit & Mew Order Cross with a guantity greater than 10 on each side. | & Mot Tested

2 | Receive and Process Business Reject | o Mot Tested

Key: @ rot tested @ complete | penciing @ 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. 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

This test could 1ake up 1o saveral minules, Plaass do nel close the window durning tha tesl. Closing window/slopping tesl reguires 1o ransn the lasd from slap]
Purposs

The purpase of this lasl is 1o verify thal (ke chend syslem can recens and process 3 Reques! for Cross Repichion massags (dual exceplion rapors).

Deacription | Flag | Status
1 Submit a Mew Ordar Cross with a quaniity graater than 10 on each side. [ o | Mot Tested

2 Receive and Process Business Reject | & | Mot Tested

Key: o rob tesled i complete pending @ falad

| REFRESH

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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. 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.
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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 tes] could [ake up o several minuies. Flease do nol close the window during he lest. Closing windowisiopping lesl requires. 1o rerun the test from siepl

Furpose

The purpase of this lesd is bo verify that the client system can submil 2 Reques! for Cross Message and process all Acknowledgerments and Fills sccording
#o the Commitled Cross (C-Cross) approach (no preceding RFQ).

| Deseription [Flag [ stams

| | Submit 8 New Order Cross with a quantity greater than 10 on each side. | & | NotTested

| 2 | Raceive and pracess Execution Report - Mew Order for buy side. | o | NotTested

’T| Recess and process Execution Report - New Order for sall side. | a4 Mot Tested

| 4 | Receiva and process Execution Report - Trade Cudright | ‘ Mot Tastad

[ 5 [ Recens and process Execution Report - Trade Qutright. [ @ Nl'.'ll Tested |
Key: @ not tested @ complete  , pending i fallsd

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.

A 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
Thiss fesi could fake up i several minuies. Flasse 4o nol closs Bhe vindow curng i fesd L—.!D!ll'-ﬂ ks ﬂl:{I'.‘r-"!lI}ﬂD!ﬁg g pmgquirss i msrun e legt from sbep i

Purposs

The purpose of this 124 is fo verify thal the clisnt system can submil 2 Reques! for Cross Message and process all Acknovdedgerents and Fills according
1o the Committed Cross (C-Cross) approach (o praceding RFQ).

[ Description [Frap | stas

I 1 | Submit a New Order Cross with a quantity greater than 10 on each sida. o | Mot Testad -
| 2 Receive and process Execution Report - Mew Order for buy side o | NotTested

I 3 . Raceive and process Execution Repor - Mew Order for sell side. & . Not Testad

| 4 Receive and process Execution Report - Trade Cutright o | NotTested

| 5 . Receive and process Execution Report - Trade Culright. | o . Mot Tested

Key: & reot tested i complets penchrg 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 tesl could take up to saveral minubes. Plaase do nol close e window during e et Closing window/slopping test requines 15 renm the best from slapd

Purpose
The purpose of this test is bo verify that the client system can receive and process an Commitied Cross (C-Cross) Rejection message

| Deseription [ Flag [ staws
1 ‘ Submit @ Mew Order Cross with a quantity gre:ater than 10 on each side. | & | Mot Tested
2 ‘ Receive and Process Business Reject | ] | Miod Tested

Key: & rot tested i complete perding i falsd

[ 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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Inferview Test Suite - Help

Steps of the test: Committed Cross (C-Cross) Rejection for On-Demand Format

This tes! could take up bo several minutes. Plaass do nol close the window during the 12sl. Closing windowisiopping 1&$1 requires 1o rsrun the lest from stepl
Purpose
The purpase of this best s ko vendy that Be client syslem can recenve and process an Comamitied Cross (C-Cross) Rejection message

| Description [Flag | status
| Submit a New Order Cross with a quantity greater than 10 on each side & | Mol Tested
2 | Receive and Process Business Reject ] Mot Tested

Kew reod tasted @ complete peeiing ) fadsd

Cross Order Cancel for Pre-Registered / On-Demand Format

The following instructions illustrate the process to run and complete Cross Order Cancel 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 the linked test.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

'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.
[‘:} 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).
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Inbeneiew Test Suite - - Help

Steps of the test: Cross Order Cancel for Pre-Registered Format

This best could take up bo several minubes. Plaasa do nel chose the window during ihe lesl. Clasing windewisbapping lest requires o renun the lest Bom sbepi
Purpose

The purpose of this best i 10 vernfy that the client $ysiem can cancel Cross order side after the RFC process has complefed and the instrument stale has
refumed bo Resume Trading (i e, unmatched RFC quantity remaing as a résting onder on one side of the book)

Description | Flag | Status
. 1 Submit a New Order Cross with a quantity greater than 10 on each side. | o | Mot Tested
2 Receive and process Execution Report - New Order for buy side ) | Mot Tested
| 3 Receive and process Execution Report - Ned Order for sell side. | & [ Mot Tested
4 Recelve and process Execution Reporis - Trade Outright for buy side, & | Mot Tested
: 5 Recaive and process Exacution Repon - Trade Qutright for sail side. o [ Mot Testad
B Submit an Order Cancel Request message for the remaining quantity left on the sell side, & | Mot Tested
. 7 | Recsive and process Execution Repor - Cancal message. | o [ Mot Tested

Key: O nod lested @ complets pendng i laad

| 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.

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.

1.
2
3
4. Receive and process Execution Report - Trade Outright for the buy (tag 54-Side=1) side.
5
6

Submit an Order Cancel Request (35=F) message for the remaining quantity left on the sell (tag 54-Side=2) side.

7. Receive and process Execution Report - Cancel (35=8, 39=4) message.
On-Demand Format screen
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Intervies Test Suite - Help

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 [ Fag | status

1 | Submit a New Order Cross with & quantity greater than 10 on each side. ‘ & | MolTested

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. ‘ o Not Tested

5 | Receive and process Execution Report - Trade Cutright fior sell side ‘ o Mot Tested

& [ Submit an Order Cancal Requast message for the remaining quantity ket on the sell Side. [ a 1 Not Tested .

7 | Receive and process Execution Repor - Cancel message. ‘ o | NotTested
Hey el testad i complate 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.

[::' 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. Click the START TEST button.

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.

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:
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Interdilew Test Suite - % Help

Steps of the test: iLink Order Mass Action Request by Market Segment ID for Pre-Registered Format
This lesi could taibe up 1o several minuies. Flease do nol close the window l.*:urmg e fest C-lﬂ'!lﬂﬂ wndm‘r-‘ﬁwmra tesl requires o rerun the best from siepl

Purpose

The Purposs of this lest is o verify thal tustomer application can submit Order Mass Ackion Request{35aCA) 1o cancel working oeders by Market Sagment
D

[ Description [[Fog | stamus

| 1 Ower a iLink connection, send a Limit Day Order message for the selected dummy instrument. | o | MolTested

| 2 | Receive and Process Execulion Report - New Order | & | NotTested

[ 3 | Send a Limit Day Order message for the selected dummy instrument o | MNotTested .
| 4 Recene and Process Execution Report - New Order o | NotTested

[ 5 .- Send a Limit Day Order message for the selected dummy instrument o | NotTasted

| [ . Receive and Process Execution Report - New Order o | NotTested

| 7 | Send an Order Mass Action Request (35=CA) by Market Segmant ID. & | NotTested

| 8 Recenve and Process Order Mass Action Report (35=BZ) - Accepled message o | NotTested

Key: & not tested i complate pesrcing i 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.

1. Over aiLink connection, 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. 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.
back to top
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Steps of the test: iLink Order Mass Action Request by Market Segment ID for On-Demand Format

This fest could fake wp fo several minules. Flease do nof close the window during the test. Closing window/slopping test requires fo renan the bes! from stepi

Purpose
E-e Purpose of this lesd is lo verify that cuslomer applcation can submit Order Mass Action Request{35=CA) o cancel wordng crders by Marke! Segment
I

Description Flag Status
1 Ower & iLink connection, send a Limit Day Qrder message for the selected dummy instrument o | NotTested
] [ Raceive and Process Execution Report « New Order & Not Tesied
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
| [ Raceive and Process Execution Report - New Qrder | a8 | Not Tested
| 7 . Send an Order Mass Action Request (35=CA) by Market Segment ID | o | Nt Tasted
| & Receive and Process Order Mass Action Repont (35=BZ) - Accepted message. | o | 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.

E> 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
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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
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Interview Test Suite - 3 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. | & | Mot Tested
| 4 | Receive and Frocess Execution Report - New Order | & | ot Tested
| 5 | Submit Ona Limit Day Orders for instrument different from step 1. | & | 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 | NotTested
10 | Recene and process Execution Report - Modify | o | MotTested
Kew: @ not tested @ complefe o pending @ faded

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.

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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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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Interview Test Suite - Help

Steps of the test: iLink Order Status 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 to rerun the test from step1.

Purpose

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.

Selected Instrument(s): 0L6H3 C1290,0L6H3 P1315-610 [T

Category 1P Port

Rendezvous End Point 69.50.112.254/32 MNIA
Incremental Feed A 22402879 1614
Incremental Feed B 224025101 1714
Snapshot MBP 22402879 19614
Snapshot MBO 224025254 20614
Instrument Replay 22402879 16614

TCP Replay 10.210.126.221 9614

Category Link
Templates File: templates FixBinany.xml
MNote: 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
1 Over an iLink connection, send a Limit Day Order message using one of the selected dummy instruments. & Mot Tested
2 Receive and Process Execution Report - New Order. & | MNotTested
3 Send an Order Status Request (35=H) message for the order in step 1. & | MNotTested
4 Receive and Process Execution Report - Status (35=8 & 150=1). & | MNotTested

Key: . not tested @ complete pending @ failed

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 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. Send an 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
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Interview Test Suile - Help

Steps of the test: iLink Order Status Request for On-Demand Format

Thiis besl could 1ake up 1o several minules, Please do not close the window during the test Closing window'slopping best requires 1o rénan the best from slepl

Purposs

The: Purpese of this test is 1o verify that cusiomer application can submil Qrder Status Request (35=H) and receive Execution Repor - Slatus (35=8,
150=1) when obtaining status for the order

Deacnpton | Flag | Satus
| 1 1 Crwver g iLink connection, send a Limit Day Order message using one of the selactad dummy instruments, [ o [ Mot Tasted |
2 | Raceive and Process Execution Report - New Qrder [ ) [ Mot Tested
3 . Send an Order Status Request (35=H) massage for the order in step 1 [ o | Mot Tested
4 Receive and Process Execution Report - Status (35=8 & 150=) ‘ & | Mot Tested
Key: @ not fested @ complete o perding i faded

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.
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

w

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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.

E

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.

l::’ To run the iLink Order Mass Status Request for all working orders for an instrument group test:
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oerven  Tensune [T oo v

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

This test could 1ake up 1o Several minules. Pleass 80 nol close the window during the test. Clodng windowslopping best iSquires 1o nensn the bast from sleg
Purposs

The Purpese of this 1681 is 16 verify thal customer apphicalion can subamil Order Mass S1afus Request (35=4F) and recaive Order Status Reguest
Acknoviedgement (3528, 150=1) when oblsining status for all wedking order for an mstrument group

| Description | Flag Status

1 Cwer a iLink connection, send a Limit Day Order message using one of the selected dummy instruments, ‘ o | MNotTested

2 Receive and Process Execution Report - New Order ‘ o | Mot Tested
Submit a second Limit Day Order for different instrument that belongs to the same instrument group used at

3 o | MotTested
stap 1.

4 Receive and Process an Execution Report - Acknowledgement message, ‘ o | MotTested
Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at

5 slep 1 o | MotTested

& Recaive and Procass Exacution Report - Status (35=8 & 150=1). ‘ o | MotTesied

7 | Receive and Process Execution Report - Status (35=8 & 150=1) ‘ o | MotTested

Koy @& not fested @@ complele pending i 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.

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).

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=l).
back to top
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Inbemview Test Suite - B Help

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

This 1251 could fake wp 10 Séveral minules, Please do nod close the window during the test. Closing window/stopping les! requires bo rerun the 1es from stepi
Purposs

The Purpese of this lesd is 1o verify that cusiomer application can submil Ovder Mass Status Request (35=4F) and receive Order Status Request
Acknowdedgement (35=8, 150=1) when obtaining stabus for all working crder for an instrument group

| Description [ Frag | status
[ 1 Ower a iLink connection, send a Limit Day Order message using one of the salected dummy instruments o I Not Tested
‘ 2 Receive and Process Execution Report - New Qrder. & | Mot Tested
Submil a second Limit Day Order for differant instrument that belongs to the same instrument group usad at
3 o | Mot Tested
step 1
‘ 4 Receive and Procass an Execution Report - Acknowledgement massage. o | Mot Testad
Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at
3 step 1 o Mot Tested
‘ [ Receive and Process Execution Raport - Status (35=8 & 150=1). o I Hot Tested
‘ 7 Receive and Procass Execution Report - Status (35=8 & 150=I) o | MotTested

Hey: @ nol tested i complete pering i 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:

Interview Test Suite - Help

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

This fesi could take up to several minules. Plaase do not close the window during the lesl Closing '.'rnﬂus;Islnppmg s requires 1o rérun Bhe 1est from sbepi

Purpase

Thee Purpose of this test is to verify thal customer application can submit Order Mass Status Request (35=AF) and recetve Order Status Request
Acknowledgement (35=8. 150=1) when cbiaining status for all working order for an instrument

Description [Flap | stamus
1 | Qwer a iLink connection, send a Limd Day Order message using one of the selected dummy instruments o | NotTested
2 [ Receive and Process Execulion Repor - New Order. : o | Mot Tested
3 | Submit a second Limit Day Order using the same instrument used at step 1 increasing the price . o | NotTested
' [ Receiva and Process an Execution Report - Acknowledgement message. : o4 | Mot Tested
L1 | Submit an Order Mass Stalus Request (35=AF) message for all working orders for an instrument . o | NotTested
& [ Raceive and Process Execution Report - Status (3528 & 150=1). : o | Mot Tastad
T | Receive and Process Exgcution Repor - Stalus (35=8 & 150=1) . o | NotTested

Hey: @ not tested @ complete . pending i@ Taded
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version

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

of the test.

Over a iLink 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

Intervidw Test Suite - Help

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument for On-
Demand Format

This fesl could taioe up 1o several minules. Flease do nol close the window during the test. Closing windovw'siopping test requines 1o nerun the test from sfep1

Purpose

Tha Purposs of this 1834 8 16 I’!riﬁ! thal cusiomar apphcalion can submil Onder Mass Slatus Baguest (35=4F) and receive Order Statlus Regues]
Acknoviedgement (35=5, 150=1) when oblaining status for all working order for an instrument

[ Deseription [ Flag | status

| 1 Qver a iLink connection, send a Limit Day Order message using one of the selected dummy instruments, | & | NotTested

| ] Receive and Process Execution Repar - New Order | & : Mot Tested

| 3 Submit a sacond Limit Day Order using the same instrument usad at step 1 increasing the price | o | NotTested

| 4 | Receive and Process an Execution Regor - Acknowledgement message. | ) : Mot Tested

| 5 Submif an Order Mass Status Request (35=AF) massage for all working orders for an instrument. | o | MotTested

| [ Racenng and Process Exacution Repor - Status (35=8 & 150=1) | & . Mot Tested

[ T 1 Recenve and Process Execution Report - Status (35=8 & 150=1) [ o | Mot Tested -

L ot tasted i complete parding i ralad

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.

D‘" To run the iLink Order Mass Status Request Test for Pre-Registered / On-Demand format:
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Steps of the test: iLink Order Mass Status Request for all working orders for Pre-Registered Format
This fesd could taks up o several minules. Flaase do nol close the vwindow durll'l; fhe pesi l:lmng wl'ldbrf.%lmpim; besl requires 1o redun the e rom stepl

Purpose

The Purpase of this lest is bo verify thal cuslomer application can submit Order Mass Satus Request (35=AF) and recenne Order Status Regquest
Acknowhsdgement (35a8, 150=1) when oblaining status for all working onrder

Description [ Flag [ stane
Qver a iLink CGW connection, send a Limit Day Order message using one of the selected dummy
o Mot Tested
instrumeants.
2 | Recene and Process an Execution Repor - Acknowledgemant message. | &4 ‘ Mot Tesied
3 | Submit a sacond Limit Day Order for an instrument different than step 1. | & ‘ Mot Tested
4 | Recene and Process an Execution Repor - Acknowledgament message. | &4 ‘ Mot Tesied
5 | Send an Order Mass Status Reguest (35=AF) message for all working orders | o ‘ Mot Tested
& | Recene and Process an Order Status Request Acknowledgement (35=3 & 150=1) massage | &4 ‘ Mot Tested
7 | Receive and Process an Order Status Request Acknowledgement (35=8 & 150=1) message | & ‘ Mot Tested

REFRESH

Key: ot lested i complals 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.
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.
3. Submit a second Limit Day Order [35=D (tag 40-OrdType=2, tag 59-TimelnForce=0)] for an instrument different than
step 1.
4. Receive and Process an Execution Report - Acknowledgement(35=8, 39=0) message.
5. Send an Order Mass Status Request (35=AF) message for all working orders.
6. Receive and Process an Order Status Request Acknowledgement (35=8 & 150=I) message.
7. Receive and Process an Order Status Request Acknowledgement (35=8 & 150=I) message.
back to top

On-Demand format screen
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Intendew Test Suite - Help

Steps of the test: iLink Order Mass 5Status Request for all working orders for On-Demand Format
This test could take up to several minutes Piease donot close the window during the lest C:'Mlﬁi wendgwislopping lest requires 1o rerun the test from stept

Purpose

The Purpose of this test is to verify thal customer application can submit Order Mass Slabus Request (35=AF) and recaive Order Status Request
Acknowledgement (35=8, 150=1) whan cbtaining slaies Tor all working crder.

Description [ Flag | stams
. Ower @ iLink CGW conneclion, send a Limit Day Order message using one of the selacted dumemy Not Tested
Instruments -
z Receive and Process an Execution Report - Acknowledgement message. & . Mot Tested
3 Submit @ second Limit Day Order for an instrument different than step 1 o | Mot Tasted
4 Receive and Process an Execution Report - Acknowledgement message. & . Mot Tested
§ | Send an Order Mass Status Request (35=AF) message for all working orders o | MotTested
3 Receive and Process an Order Status Reguest Acknowledgement (3525 & 150=1) message. & . Mot Tested
7 Receive and Frocess an Order Status Request Acknowledgement (35=8 & 150=1) message o | Mot Tested

Keyr @ rot tested @ complete o pencing i faded

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.

I:;'" 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZEEEM) 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:

User Manual - 134 -



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

Interview Test Swite - t ficat Help

Steps of the test: Support MOSR functionality for a particular market segment for Pre-Registered
Format

This fesd could take up to several minules. Please do not close the window during the fest. Closing windovwisiopping lest requines io rerun the test from siep1

Purpase

Thee purpose of this test is to verify that clent sysiem customer application can submit Order Mass Status Request (35=AF) and receive Order Status
Request Acknoviedgement (35=8, 150=1) when oblaning sialus for all working orcer for a specific markel segment

| Description [Fiag [ stans
1 | Owat an iLink connaction, submit a limil day order for the selected instrument on egmant 39, o l Not Tested
2 | Receive and Process Execution Report - New Order. o4 [ Not Tested
3 | Using thir Sama nEtrumant, Submil a second Bmit day ordar. & [ Not Tested
'l | Receive and Process an Execution Report - Acknowledgement message. & | NotTested
s Submit Order Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a [ Nol Tested
specific Market Segment v
& I Raceive and Process Execution Repon - Status (35=8 & 150=1) o [ Mot Tested
7 | Receive and Process Execution Repon - Status (35=8 & 150=1) ) [ Not Tested

Key: @ not tested @ complete pencding @ 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.

=

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.

vk W

Submit Order Mass Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a spe-
cific Market Segment.

6. Receive and Process Execution Report - Status (35=8 & 150=I).

7. Receive and Process Execution Report - Status (35=8 & 150=l).
On-Demand format screen
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s | Hetp

Steps of the test: Support MOSR functionality for a particular market segment for On-Demand
Farmat

Thih Il Scui BAGE U B3 Sarwer ] Matuliid Plodis S5 Aol o6 e mirdtw Surfs) T Besl Sy wintitwrslopgang 64l itqures 15 st T kil Bors slep1

Purposs

Tha porpots of Fan bl i 89 vty T Chart By ilive Cunlcmn Bophcafian £ fubrmd Onder Mass su.nn.q.-u MadF) g nsaren Oater Shalun
Rbgsesl Athreminogpernenl (158 150n) wibh solarmg sake o 31 wiong orser for & soeclie wanonl

| Dencripion Fing | Stwis
1 O an iLink connachion, submil 3 limd day oeder lor tha saleched insinemant on segmant 59 o | ot Taited
] Recwrve and Procass Execubon Report - Mes Onde o | Mot Tested
3 Ubpin) T 5amg ingirment, Submil & second lmil Gy onder 1 Biot Tested
4 Reacervs i Procass an Erecunon Regor - Acknoeisdgenent maiiige o | Vot Tested
5 Suborral Dot St Rt | D52 AF) markiage with g S5-MUr 0 St Mop Tirpes 100 107 30 Of el o' B Bist Twaded
SpeCc Marig! SepTent -
B Raotevs andl Process Execubon Riegort - Siabusg (158 & 150s() & Boot Tasted
T Ropotevd il Profaid ExpouBon Repsit - Saaeg (358 & 15003 o | Mot Tesbed
Koy, @ not terled i compiete 4 pending iliisled

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.

I:;'" 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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

If a test is not proceeding to the next step, clicking the Refresh button (BZZEEEM) 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).

User Manual - 136 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Request+for+Quote
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Request+for+Quote+Acknowledgment

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

Iivtersiew Test Suite - Help

Steps of the test: Quote Request Test for Pre-Registered Format
This lest could taks up (o several renwles. Please do nod cloee the window during the tesl. Closng window slopping besl requeres o requn the les] from sbepl
Purpase

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
Markel Dala message

| Description Flag | Status
‘ 1 Over an iLink connection, submit a Quola Requast for the nstrumant o | Mot Tested
‘ 2 Receive and process Request for Guote Acknowladgment ] Mot Teztad

Key: @ not tesled @ complete pending @ falad

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

On-Demand format screen

Interview Test Suite - Help

Steps of the test: Quote Request Test for On-Demand Format
Thiss ta8f could take up 1o several minuies, Plaase da nol close the window during e &l Closing windowislopping e8! réquines o rerun Bhe lest from stepi
Purposs

The purpose of this fes is fo verify that the client system can submil a Quole Reques! and receive and process the Clucle Acknovdedgement and RFQ
Market Data message.

| Description [ Fiag | status
| 1 Ower an iLink connection, submit & Quole Reguest for the instrument & | NotTested
[ 2 Receiva and pracess Reguest for Quote Acknowladgment i Mot Testad

Keye mol tested i completa penchng i 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.

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

0 Note:

the issue.

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

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 e8] could bake up 1o Séver sl manules. Plasse do nol close the vwindow during the lesl Cloding windowsloppang 185! rsguines 16 rerun the st fiom stapl

Purpose

The purpose of this 1851 is to verify the client syslem can properly connect to Order Entry Service Galeway (OESGW) for submilting bolh Party Details
Definition Reguest messages and Party Delails List Request messages and submi an order with the pre-registered administralive mformation. Please
nabe for this best the $ession sequence numbers vill be resel o cne

[ Description [Fag | stams
. Sequence numbers have been resel lo simulale the beginning of the week. Over a Service Gateway Not Tested
connection IP, customer sends the Negotiate message to initiate a connection -
| 2 | Raceive and process Megoliation Response. & . Mot Tested
3 Submit an Establish message to bind connection with Service Galeway o | NotTested
4 | Raceive and process Estabizhment Acknowledgment & | Mol Tested
| 5 | Submit a Party Details Definition Reguest (33=CX) message 1o Service Gateway & | NoiTested
& . Raceive and process Party Details Definition Request Acknowledgment. & . Mot Testad
| 7 Submil a Party Detalls List Request (35=CF) message 1o Service Gateway, & . Mot Tastad
8 . Raceive and process Pamty Delails List Report Input the below with 351 Party Details List Repod receied o . Mot Testad

Kew: & not tesfed i complete pancding i faded

Sequence numbers have been reset to simulate the beginning of the week.
1. 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.

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

Submit a Party Details List Request (35=CF) message to Service Gateway.

2
3
4
5. Submit a Party Details Definition Request (35=CX) message to Service Gateway.
6
7
8

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

3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
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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.

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 {ake up to several minubes, Plaasa do nol close the window durning the tesl. Closing windowislopping test requires 1o renan the lest from stepi
Purpose
The purpase of this best 55 1o vendy the cherd spslem can submd Cancel on Behalf wsng Order Cancel Request message

For the purposes of this test. the defintion of an "Onginal Sendercomp” represents the iLink session whose orders or Mass Cucles will e canceled. The
definition of "On-EBehall Sendercomp” is the iLink sessicn that will be submitting the cancel requests

| Description [ Fag | status
Cwer an Driginal Sendercommp (Mot the selected On-Behall SenderComp). submit a Day Limit Order Mot Tested
! message. Raceiva and process Execution Repor - New Order message (3528, 39=0). -
2 | Ower the selected On-Behalf Sendercomp, submit &n Order Cancel Reguest to cancel the order in Step 1 | o | Mot Tested
3 Ower the salected On-Behalf Sandarcomp, recaie and procass Exacution Raport - Cancel message. [ o | Mot Tested
4 Qver the Original Sendercomp, receve and process Execubion Report - Cancel message (35=8, 39=4) | o | MNotTested

Key: @ not tested @ complete o pending @ tnded

| 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 tesd could take up lo several minules, Please do nol close the window during Bhe lest Closing window'slopping best requires 1o rerun the test from slepi

Purpose
The purpose of this 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 b submilting the cancel requests

[ Description [ Fag | status
Cver an Qriginal Sendercom (Not the selected On-Behalf SenderComp), submit a Day Limit Order Mot Tested
massage. Recaive and process Execution Report - New Ondar message (35=8, 39=0) -

| 2 | Cwver the selected On-Behalf Sendercomp. submit an Order Cancel Reguest to cancel the order in Step 1 | ) ‘ Mot Tested

3 | Owar the R receive and process Execution Report - Cancsl message | o ‘ Mot Tested
| '] | COwer tha Qriginal Sendercomp, recaive and process Exacution Raport - Cancel message (35=8, 38=4) | o ‘ Mot Tested

Key: & not tested @ complets parding @ taled

;

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

¢ 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

4. 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 (IEELEIM) 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 vp to several minuies. Please do nol close the window during the lesi. Closing windovwslopping lest requires o rerun Bhe test from step1

Purpose
The purpose of this lest is b venfy that customer application can submil Cancel on Bahall using Crder Mass Acton Requesh{35=CA) o cancal working
ordars by Marksl Sagment ID

For the purposes of this lesl, tha definflion of an "Onginal Sendercomp™ represents the iLink session whosa orders of Mass Quoles will be cancelad. The
definitan of "On-Bahall Sandercomg” i the iLink session that will be submiling tha cancel requasis.

| Description [ Flag | status
Ower an Original Sendercomp (Not the selected On.Behall SendarComp), send a Limit Day Order
1 massage for the selecled dummy instrument. Receve and process Execution Rapon - New Order (35=8, o Mot Tested
38=0)
Over the OQrjginal Sendercomp. send anocther Limit Day Order message fior the selected durmmy instrument. Mot Testad
z Racenve and process Execution Repor - New Ordes (35=3, 39=0). -
Ower the selected On-Behalf Sendercomp, send an Order Mass Action Reguest (35=CA) by Markat Mot Testad
3 Sagmant |0 1o cancel all Qrigingl Sendercomp’s ordars. -
Over the selected On-Behall Sendercomp, receve and process Order Mass Action Report (35=BZ) -
o Accepled message @ | NotTested
Owar tha i@l Sendercomp, recehe and process Onder Mass Achon R 35=BZ] - Accapled
< Qi 1] i oo @0 | ] ol Mot Tested

message (35=BZ 1375=1) -

Key: & rot tested i complete | pendling 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 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).

- 141 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325687/iLink+New+Order+-+Single
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/716275899/iLink+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325687/iLink+New+Order+-+Single

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

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 several minubes. Fleass do nol ciose the wandow dunng the lesl. Closing window/siopping les! requines i renun e lest irom shep 1

Purpose

The pupose of this bast is o 'U‘E'I'I"f1hu cusiomer ﬂm!ﬁﬂﬂ can submil Cancel on EﬂMﬂ'u‘!iﬂ-ﬂ Drder hass Action Reguesh|35=CA) 1o cancel Wm
ceders by Marksd Sagment ID

For the paposes of thes 1est, ihe defindion of an "Onginal Sendercomp” répresents the iLink S350 whosa orders of Mass Quolas will be cancelsd. The
dafniion of "On-Bakalf Sandercomp™ is the iLink sassion hal will ba submilling the cancel reguests

Dcwnpbon | Flag Status
Over an Qriginal Sendercomp (Mot the gelected On-Behall SenderComp), send a Limit Day Order
1 massage for thie selectad dummy instrument. Recaive and process Execution Repon - New Onder (35=3, o Not Tested
39=0)

Ower the Driginal Sendercomp. send another Limit Day Ordar metsage for the selected dummy instrumant.

T

2 | Receive and process Execution Regort - New Order (35=8, 39=0) Not Testad
COwer the selected On-Behall Sendarcomp, send an Order Mass Action Reguest (35=CA) by Markat

* | Segment|D to cancel al Origing) Sendercomp’s ordere o | NotTested

selected On-Behall Sendercomp, Mass A Feport (15=BZ) -

. Cver the roomp, receive and process Order Mass Action Report (35=BZ) o | NotTested
Accapted message.

s Ower the Origingl Sendercomp, receve and process Order Mass Action Repont (35=BZ) - Accepled Hot Tested
message (35=BZ, 1375=1) o

ey rod fasted @ complets pending @ Taled

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 best could lake up 1o several minubes. Please do nol close the window during the tesl. Closing window'slopping tesl requires 1o renan the lasd from slepd

L L]
Z;:Izupﬁae oF thiss 1e81 i 15 verity 1hat cuslomer application can submit Order Mass Action Request(35aCA) 1o cancel working orders by Instrurmant
i ,
Description [ Fag | stawms
. 1 . Over a iLink connection, send a Limit Day Order message for one of the selected dummy instrumeant. I o | Mot Tested
2 - Receive and Process Execution Report - New Order | o | Not Tested
3 . Submit a second Limit Day Ordess Tor instrument same as step 1. I o | Mot Tested
4 Receive and Process Execution Report - New QOrder | o | NotTested
. 5 . Submit One Lirit Day Orders for instrurent different from step 1 of different instrument group. I o | NotTested
[ Receive and Process Execution Report - New QOrder | o | Not Tested
; . :and an Order Mass Action Request (35=CA) message by instrument Group for orders submitted in stepl & ‘ & | NotTested
|
|

B Recaive and Procass Order Mass Action Repor (35=BZ) - Accepted message o ‘ Nod Tested
] Submit an Order CancelReplace Request for the onder submitted in slep 5 & ‘ Not Tested
10 Recaive and process Exacution Raport - Madity | o ‘ Mot Tesiad

Key: @ not tested @ complede perding @ 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).

v W

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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Interview Test Suite - 8l Certif Help
Steps of the test: iLink Order Mass Action Request by Instrument Group for On-Demand Format
This fesd could take up lo several manules Flease do nod close the window during the best clwng window'slopping test requires 1o renan the best from stepl
Purpose
En Furposa of this fasd i lo verify that customer applcation can submit Order Mass Action Request(35=CA) to cancal working ceders by Insinument
rosip.
| Description [ Fog [ stamws
| 1 | Owver a iLink connection, send a Limit Day Onder message for one of the selecled dummy instrument. | o | Mot Testea
| 2 | Receive and Process Execution Report - New Qrder | & | MotTested
| 3 | Submit a sacond Limit Day Orders for instrumant same as step 1. | o | NotTeswea
| 4 | Recenve and Process Execution Report - New Qrder | o | Mot Tested
| 5 | Submit One Lim# Day Orders for instrument diffarent from step 1 of different instrument group. | o | Mot Testea
| & | Recewve and Process Execution Report - New Order | o | MotTested
Send an Order Mass Action Request (35=CA) message by instrument Group for arders submitied in stepl &
7 3 o | MotTesea
8 | Receive and Process Ovder Mass Action Report (35=BZ) - Accepted message & | NotTested
9 I Submit an Order CancelFeplace Reques! for the order submitied in slep 5. & | Mot Tested
10 | Receive and process Execulion Report - Modify & | MotTested
Key: @ not tested @ complede pending @ falad

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 - Heilp

Steps of the test: iLink Order Mass Action Request by Instrument for Pre-Registered Format
This el could fake up o several manwles. Flease do nod close the window d'urlﬂ; fhe pesi l:lmng wmdmmlmpung besi raquires 1o renen the besd from slegd

Purpose
The Purposs of this 1851 is fo verify that customer application can submil Order Mass Acion Request(35=CA) o cancel worlking orders by Instrumant

Status

g

Receive and Process Execution Report - Mew Ordar.

Ower a iLink connection, send a Limit Day Order message for one of the selecled dummy instrument Mot Tested

Not Tested

Submit 8 second Limit Day Orders for instrument same as step 1. Mot Tested

Not Tested

Raceive and Process Execution Report - New Order.

Submit One Lim# Day Orders for instrument different from step 1

Not Tested

Receive and Process Ordar Mass Action Repar (352B2) - Acceptad massage

Submit Order Mass Acthon Reguest (35=CA) message by instrument for orders submitted in stepl & 3 Mot Tested

Not Tested

] Submit an Order CanceVReplace Regques! for the order submitted in slep 5 Mot Tested
10 | Receive and process Execution Report - Modify [ | Not Tested
Key: & not tested i complate perding @ taled

Receive and Process Execution Report - New Order. [

-
-
-
o
o | MotTested
-
-
-
-
o

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.

© N o v B w N

Over a iLink 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.

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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Steps of the test: iLink Order Mass Action Request by Instrument for On-Demand Format

This &3] could take up 1o séveral manules. Flease do nol close the window during the tesl. Closing window slopping besl requires 1o renan the best from slepd

Purpass
The Purpose of this tesd is fo verify that cwsiomer application can submil Order Mass Action Request(35=CA) 1o cancel working onders by Instrument

| peseription [ Fiag Status

| 1 Qwer a iLink connection, send a Limit Day Order message for one of the selected dummy instrument ‘ & | MotTested

[ 2 | Receive and Process Execution Report - New Order. [ o | MotTested |
| 3 Submit a second Limit Day Orders for instrument same as step 1. ‘ & | MotTested

[ 4 | Raceive and Process Execution Report - New Ordar. [ o | MotTested |
| 5 Submit One Limé Day Orders for instrument different from step 1 ‘ o | MotTested

[ [ | Raceive and Process Execution Report - New Order. [ o | MotTested |
| 7 | Submit Order Mass Action Regquest (35=CA) message by instrument for orders submitted in step? & 3 ‘ o | MotTested

[ & 1 Raceive and Process Order Mass Action Report (35=B2) - Accepled massage [ o | MotTested |
| 9 Submit an Qrder CancedReplace Request for the order submitied in step 5. ‘ o | NotTested

[ 10 | Receive and protess Execution Report - Modify [ ) | Mot Tested |

Keyt @ not tested @ complste | perding @ tabad

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.

t} 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. 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 (IEZLELM) below the test steps may resolve
the issue.

Referential information is included for messages sent / received during the test.
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COB using Quote Cancellation by Cancel All Quotes without Mass Quote Block
for Pre-Registered / On-Demand Format test

[:} To run the Instrument Level without 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 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 fake up fo several minutes. Please do nof 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 Quoie 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” represenis the iLink session whose orders or Masz Quotes will be canceled. The
definition of "On-Behalf Sendercomp” is the iLink session that will be submitting the cancel requests.

Selected Instrument{s): 0G2H3 G1500,0G2H3 P1500,0G2H3 G1300 - 606 m

Category 1P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224.0.28121 11604
Incremental Feed B 224025101 11704
Snapshot MBP 224.0.28121 19604
Snapshot MEO
Instrument Replay 224.0.28121 16604
TCP Replay MNIA MNIA
Category Link
Templates File: templates FixBinary.xml
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently runmning this test.
Test Not Running
Description Flag Status
Over an Original Sendercomp (Mot the selected On-Behalf SenderComp), submit a Mass Quote. Receive Not Tested
1 and process Mass Quote Acknowledgement (35=b, 297=0). -
2 QOver the selected On-Behalf Sendercomp, submit a Quote Cancel All message without Mass Quote Elock. & Mot Tested
3 Qver the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement. & Mot Tested
4 Qver the Original Sendercomp, receive and process Quote Cancel Acknowledgement (35=b, 297=4). 7 Mot Tested

Key: | not tested @ 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. 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).
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3. Over the selected On-Behalf (tag 9937-OrigOrderUser) Sendercomp, submit an instrument level Quote Cancel (35=2)
message without Mass Quote Blockfor 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).
back to top

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 nof 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 quetes 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 "Criginal Sendercomp” represents the iLink session whose orders or Mass Quotes will be canceled. The
definition of "Cn-Behalf Sendercomp” is the iLink session that will be submitting the cancel requests.

Selected Instrument(s): 0G2H3 C1500,0G2H3 P1500,0G2H3 C1300 - 606 m

Category 1P Port
Rendezvous End Point 69.50.112.254/32 N/A
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 11704
Snapshot MBFP 224028121 19604
Snapshot MBO
Instrument Replay 224028121 16604
TCP Replay NfA NIA
Category Link
Templates File: templates FixBinary.xml
Hote: Press the Start Test button to start or restart a Test. Pleaze do not press the Start Test button START TEST

again if you are currently running this test.
Test Not Running

Description Flag Status
QOver an Qriginal Sendercomp (Mot the selected On-Behalf SenderComp), submit a Mass Quote. Receive Not Tested
1 and process Mass Quote Acknowledgement (35=b, 297=0). 4
2 Over the selected On-Behalf Sendercomp, submit a Quote Cancel All message without 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, receive and process CQuote Cancel Acknowledgement (35=b, 297=4). & Mot Tested

Key: not tested @ complete pending @ failed

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.
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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.

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 fake up to 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 with Mass Quote Block and receive and
process a Quote Cancel Acknowledgement, including an instrumentfinstrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal 3endercomp" 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): 0G2H3 C1500,0G2H3 P1500,0G2H3 C1300 - 606 m

Category P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 11704
Snapshot MBEP 224028121 19604
Snapshot MBO
Instrument Replay 224.028.121 16604
TCP Replay NFA NiA
Category Link
Templates File: templates FixBinary.xml
Hote: 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 hitfing 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 a Mass Quote. Receive & Mot Tested
and process Mass Quote Acknowledgement (35=b, 297=0).

2 Over the selected On-Behalf Sendercomp, submit a Quote Cancel All message with Mass Quote Elock. & Mot Tested
3 Qver 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: . not tested @ 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.

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 Mlass 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)].

- 149 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457638959/Trading+on+Behalf+of+a+Client#Mass-Quote-Block/Unblock
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715620483/iLink+Mass+Quote
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325746/iLink+Execution+Report+-+Trade+Outright
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Quote+Cancel
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Trading+on+Behalf+of+a+Client#iLink3TradingonBehalfofaClient-MassQuoteBlock
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Quote+Cancel+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Quote+Cancel+Acknowledgment

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

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

Interview

Test Suite - Help

Block for On-Demand Format

Purpose

process a Quote Cancel Acknowledgement, including an instrumentinstrument group with no resting quotes.
definition of "Cn-Behalf Sendercomp” is the iLink session that will be submitting the cancel requests.

Selected Instrument(s): 0G2H3 C1500.0G2H3 P1500,0G2H3 C1300-606 | 10

Category P
Rendezvous End Point 69.50.112.254/32

Incremental Feed A 224028121
Incremental Feed B 224025101
Snapshot MEP 224028121
Snapshot MBO
Instrument Replay 224028121
TCP Replay MFA
Category Link

Templates File: templates FixBinary.xml

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

Steps of the test: Cancel on Behalf using Quote Cancellation by Cancel All Quotes with Mass Quote

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 stepi.

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

For the purposes of this test, the definition of an "Original Sendercomp" represenis the iLink session whose orders or Mass Quotes will be canceled. The

Port
NIA
11604
11704
19804

16604
NIA

L_START 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 a Mass Quote. Receive
and process Mass Quote Acknowledgement (35=b, 297=0).

o | NotTested

2 QOver the selected On-Behalf Sendercomp, submit a Quote Cancel All message with Mass Quete Block.

o | NotTested

3 QOver the selected On-Behalf Sendercomp, receive and process Quote Cancel Acknowledgement.

o | NotTested

4 Over the Original Sendercomp. receive and process Quote Cancel Acknowledgement (35=b, 297=4).

[ REFRESH |

Key: . not tested @ complete

o | NotTested

pending @ failed

COB using Quote Cancellation by Cancel All Quotes with Mass Quote Unblock

for Pre-Registered / On-Demand Format test

D’ 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.
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Select two instruments from the drop-down menu.

Selected Instrument(s): o m
Instrument(s): Select Instrument(s) - Channel v | Select |

Select Instrument(s) - 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 fake up to 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 with Mass Qe 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.

Selected Instrument(s): 0GZH3 C1500,0G2H3 P1500,062H3 C1300 - 606 [ILETY

Instrument(s): Select Instrument(s) - Channel vl Em
Category 1P Port
Rendezvous End Point 69.50.112.254/32 NIA
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 11704
Snapshot MBP 224028121 19604
Snapshot MBO
Instrument Replay 224028121 16604
TCP Replay MNIA MNIA
Category Link
Templates File: templates FixBinaryxml
Description Flag Status
Prior to hitting Start Test, please ensure your Sendercomp is not Block for Mass guote. After starting the test, Not Tested
1 over the selected Original Sendercomp, submit a Mass Quote. o
2 QOver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Qver the selected Original Sendercomp, submit a second Mass CQuote with quotes using a different Not Tested
3 instrument group than what was used in the first Mass Quote. -
4 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
QOver 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, 297=4). o
[ Over the Original Sendercomp, receive and process CQuote Cancel Acknowledgement. & Mot Tested
Qver the selected Original Sendercomp, submit a Mass Cuote using the same instrument group used in
7 - & Mot Tested
Step 1 with Mass Quote Unblock.
8 QOver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
QOver the selected Original Sendercomp, submit a Mass Quote from the same instrument group used in Not Tested
® | Step 3 with Mass Quote Unblock. &
10 QOver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Key: . not tested @ complete pending @ failed
| 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. 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 Mlass 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. Clogsing window/stepping 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 Acknowledgement, including an instrument/instrument group with no resting quotes.

For the purposes of this test, the definition of an "Criginal Send p" repr iz the iLink ion 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): 0G2H3 C1500.0G2H3 P1500,0G2H3 C1300 - 606 | Unlock |

Instrument(s): Select Instrument(s) - Channel w | Select
Category P Port
Rendezvous End Point 69.50.112.254/32 N/A
Incremental Feed A 224028121 11604
Incremental Feed B 224025101 11704
Snapshot MEP 224028121 19604
Snapshot MEO
Instrument Replay 224028121 16604
TCP Replay MiA MNIA
Category Link
Templates File: templates FixBinary.xml
Description Flag Status
Prior to hitting Start Test, please ensure your Sendercomp is not Block for Mass quote. After starting the test, Not Tested
1 over the selected Original Sendercomp, submit a Mass Quote. -
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 quotes using a different Not Tested
3 instrument group than what was used in the first Mass Quote. -
4 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Over the On-Behalf Sendercomp (Mot the selected Original SenderComp), submit a Quote Cancel All Not Tested
s message with Mass Quote Block. Receive and process Quote Cancel Acknowledgement (35=b, 297=4). -
[ 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 Not Tested
7 | Step 1 with Mass Quote Unblock. =
8 Over the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. & Mot Tested
Over the selected Original Sendercomp, submit a Mass Quote from the same instrument group used in Not Tested
9 | sStep 3 with Mass Quote Unblock. =
10 Owver the selected Original Sendercomp, receive and process Mass Quote Acknowledgement. o | NotTested

Key: not tested @ complete pending @ failed

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.

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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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.
3. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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 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 fest could take up 1o several minules. Please do not close the window during the fest. Closing windowisiopping fest requines 1o rerun Bhe fest from stept

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 status for the order with Cancel on Behalf info

For the purposes of this lesd, the definition of an “Oviginal Sendercomp” represents the iLink session whose orders or Mass Quotes will be canceled. The
definition of “On-Behalf Sendercomp” s the iLink session that will be submitiing the cancel requests.

| Description | Fiag | status
Ower an Qriginal Sendarcomn (Not the salected On-Behalt SenderCome), submit a Day Lima Order
! 8 3g= & | Mot Tested
message. Receive and process Execulion Report - New Order message (35=8, 39=0).
[ 2 Owar the selected On-Bahalf Sendercomp. submit an Order Cancel Request to cancel the order in Step 1. o | Mot Tested
| 3 Over the selected On-Behall Sendercomp. receive and process Execution Repor - Cancel message o | MNotTested
[ 4 Ower the Qriginal Sendercompn. recaive and process Exacution Report - Cancel message (3528, 39=4). o | NotTested
selected On-Behall Sendercom =H for th
‘ , | Overtne p. send an Cirder Status Request (35=H) message for the order in o | NotTested
step 1
| & Ovar the selectgd On-Behall Sendercomp. récene and process Execution Report - Status (35=8 & 150=1) o | NotTested
- Ower the Qriginal Sendercommp, send an Order Status Request (35=H) message for the order in step 1 et Testad
Reacana and process Execution Repor - Status (35=8 & 150=1). 4

Keyr @ reol tested @ complete peruhng 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 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.

5. Over the Original Sendercomp, receive and process Execution Report - Cancel (35=8, 39=4) message.

6. Over the selected On-Behalf Sendercomp, send an Order Status Request (35=H) message for the order in step 1.
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7. Over the selected On-Behalf Sendercomp (tag 2807-CancelText), receive and process Execution Report - Status
(35=8 & 150=lI).

8. Over the Original Sendercomp, send an Order Status Request (35=H) message for the order in step 1.

9. 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 (o several minutes. Pleasa do nol close the mndnwdunnp 1he lesd CIU’SII‘I; rmduwr:baﬂging fesd requires lo renun the lest from sbepl
Purposs

The Puipose of this le%] i o verify that customer application can submil Crder Stalus Request (35=H) and recsive Execution Repor - Stalus (35=8,
15081} when colaining $1alus faf the cider vith Cancel on Behall info,

For the purposes of this best, the dafin@ion of an "Oniginal Sendercomp” répresents the iLink session whose orders of Mass Quoles will be canceled. The
dafinition of "On-Bahalf Sandercomp”™ is he iLink sassich that will be Submiting the cancel Reguests

| Description [ Flag |  stamus
, Oves an Qriginal Sendercomp (Mot the s¢lected On-Behall SenderComp), submit @ Day Limit Order Hot Tested
message. Receive and process Execution Report - Mew Order message (35=8, 39=0), -
I 2 Owar the sebected On-Behall Sendercomp, submit an Order Cancel Request to cancal the arder in Step 1. o I Mot Tested
| 3 QOver the selected On-Behalf Sendercomp, receive and process Execution Repor - Cancel message o | Hot Testad
I 4 Ower the Drigingl Sendercomp. receive and process Execution Report - Cancel message (358, 39=4). &4 I Mot Tested
selected On-Behalf Sendercome, = i
‘ . Civer the p, send an Onder Status Request (35=H) message for the order in Hot Testad
stap 1.
| [ Ower the selected On-Behall Sendercomp, receive and process Execution Report - Status (35=8 & 150=1) & | Hot Tasted
, | Overthe Original Sendercomp. send an Order Status Request (35=H) message for the order in step 1. Nt Tested
Receive and process Execution Report - Status (35=8 & 150=1).

Key: @ nof tested i complete o pencing i Taded

| REFRESH |
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Failover Tests

e Failover from primary to backup components

e 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. Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
4. 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.

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 Suits - st Cartification | Hsip
Steps of the test: Failover from primary to backup compeonents (Binding without Initialization) for
Pre-Registered Format
Thiss tesl couid take up 10 several minuies, Please do nol close the window during the lest. Closing windowislopping les! requires 1o rerun e lest from stepi
Purpose
The purpose of this lesd is lo verify that the client system can recover and continue to function properly during the primary gateveay tailover by re-
eslablishing the connection fo new primary gateway without re-inilialization. NGTE: Due Io the assisted Talover selup needed for repealable conditions
dunng cerdficabon, failover of galeway components lakes a few seconds. It is necessary, only for the purposes of these cerlification tests, to wait a few
seconds before attempling a connection o the newly promoled primary galevray
| Description Flap | Status
1 Ower a primary iLink connection, submit an Establish massage to bind the connection. o | Mot Tasted
| 2 | Receive and process Estabishment Acknowlgdgment o l ot Tested
3 Submit a Sequence message. o | Not Tasted
4 [ Receve and process a Sequence message. o l Mot Tested
5 Submit a Limit Day/FAK Order on a primary iLink connection, o | Mot Tasted
[ [ Recene and process Execution Report - New Crder message on a primary iLink connection o I Mot Tested
7 Submit a Limit Day/FAK Order on a primary iLink connection, o | Not Tasted
A [ Aftar faw Seconds, re-connéct 1o the niswly promoted primary, Subma an Eslablish message. o l Mot Tested
q Receive and process Establishment Acknowladgment o | Not Tasted
10 Submit a Retransmit Requast message on newly promoded primary and recaive and process any resen Mot T
messages
1" Did your system successiully recaive and process the Exacution Raport(s) from the Retransmit Request ? o Mot Testad
12 | After the market apen, submit a Limit Day/FAK Ordar, o | ot Testad
13 Did your system properly recaive and process the exacution report ? o | NotTested
14 | Submit @ Sequence message o | NotTested
15 Receive and process a Sequence massagea. i Mot Tested
16 | Submit 3 Terminate message. o | NotTasted
. Raceive and pracess a Tarminala massaga. The salectad sassion wil revert o the pravious primary gateway Mot T
71 amer tew seconds. v peled
Key: @ not tested @ complebe 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.

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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Interview Test Suite - Poat 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 minutes. Please do nol close the window durning the tesl. Closing window/slopping lest requires fo rerun the lesl from step1
Purpose
The puipose of this lest s 1o vernfy thal the chent syaiem can recover and continue lo funclon properly during Bhe primary gabeway Talover by ne-
salablishing the connecion 1o HEw pramary galeway wilhout re-nitialzation. MOTE: Due to the assmisd failover sstup nesded fof rapealable condiions
ﬁ.ll"l'lg earification, mnururg.rlmay componenls Lakes & few seconds B is PESESSArY, Dﬁl} for the purposes of these cerfhcabon esla 1o wal & Tew
seconds before allempling A comnection 1o the newly promobed primarny galeway.
| Description | Fag [ stams
| 1 Over @ pimary iLink connection, submet an Establish message o bind the connection | o | Mot Tasted
[ 2 Recaive and procass Establishment Acknowledgmant. [ o Mot Tested
| 3 Submit 8 Sequence Message | o | WotTested
[ 4 Recaive and procass a Sequance message. [ o | HotTested
| 5 Submdt & Limét Day Order on @ primary ILink connecticn. | o | MotTested
[ & Recaive and procass Exacution Report - Naw Ordar massage on a primary iLink connection. [ o | Mot Tested
| 7 Submit a Limét Day Order on a primary iLink comnnection, | o | WotTested
[ 8 Aftar faw seconds, re-connact 1o tha newly promoted primary, submit an Establish message. [ o | WotTested
| ] Receive and process Establishment Acknowledgment | o | MotTested
. Submil a Refransmit Request message on newly promoted primary and recaive and process any resant Not Tested
v MESSAES. o
| " Did your system successfully raceive and process the Execution Report(s) from the Retransmit Reguest | o | MotTasted
| 12 | Afer the market open, submit a Limit Day Qrder. | & | Kot Tested
| 13 Did your sysiem properly receive and process the execution repart ? | o | NotTestad
| 14 | Submil 3 Sequence message | o | Mot Tested
15 Recaive and procass a Sequance 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 "
! aMlaf faw SBconds. o
Keyr @ not tested i@ complete o pending @ isded

Failover from Primary to Backup - Initialization and Binding Test

b 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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s e

Steps of the test: Failover from primary to backup components (Initialization and Binding) for Pre-
Registered Format

Thes bt o] RBbE 10 B3 Sverl raseten. Pleast 80 Aot Do e strdoes dvrmg B 081 Cigtang wintoveSlappesg Bl sguines 50 renan e desl trom siep!

Purposs

Tirat pusrpei of W el o8 00 wp vy TPl Pt Cli™] 3730 Ll welfust 10 Wanieih [ O{blly thefws] Mo revbly Juivrdy ARSIl Dy De-svibiZeng
#0 1y Rkt P (NN ton 15 n D) gatted) NOTE Dot ia T svpaied Sirer Mo npeced R nepealabe comddony @uvs] opriaabon
Eaderopr of gufigway Gomporescls Lake 8 b seconds. B in reseanary onfy o T parposens of Barse coriic aticon Seuh. o wal o fes wpcondy belony

B4 i Bty By e iy

Iw Flag S
1| Cwee i prvmany iLink connecton, Tutemit B hegotiahe meisigs wiing few LLED b nSaiize th connpcon & | MotTeses
' 2 .MNMIWFWW & | NotTesies
3 . Submt b Eviatiih maitige 15 bitd T CSnnecton o | Mot Tees
[« Fecenve and process E1tablihment Atknowieagment & | Mot Teses
§ Submil 3 Seguence ML o | Mot Teres
;T Riecaive and process & Sequence messags |T| Nt Tevted
'T Sutmell @ Lirmst Dy A Crcer 0m @ Dy iLink Connechon |T| ot Teried
[ | Fecewe a0 orocess Execuion Faoeet - Birw Orier messa08 on & primary ILink sanachion |T| r—
T Sutorrall @ Lirms] Dy FAK Ordr 0 3 prisary iLink Qonngien |T| Mot Tekied
| . ':uhmn:t Pi-coneact o B nawly Dromoled premany. Submil 3 NegsEase mesacs using new ULID ‘ @ ‘“w
T Recewe and process & Megodaton Response massags |T| ot Taried
T Submil g ESabELh massage 15 bind B Connection |T| Mot Terted
T Rectovd and process EvLabishment ACknowieagmaent |T| Not Teite
| “ 1 mﬁmmrmmmmmﬂmwmmw [ ® [ “w.

15 | (Ded your system suCoessfully necshe and oSS T Exeoullon Feports) from T Refransmil Reguest 7 & | Nt Tated

T Alter T mariost open, subma @ Limd DayFAK Qoder |T| Mot e
|17 | D your system propee ecee 3% process e executon st 7 |T| e —
| u.’ Subimil § SHTANLE PRSERE [ ‘.[Nulm.
. L ] . RaChnvd B0 proceil B Seusnil maiil | & |Hclm-l
.ﬂ.m;mmuim |‘|Nu|n=u-a

2 . Rednd a0 prodit & Termrdte S ibpl Tr esCied 1ot 000 will iver? b0 T (il Bremiey Sy [Nﬂm

| e e peconds -

Wit fok Bpcted i cormplet | 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.

O 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 - Post 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 test requires to rerun the test from step1.

Purposs
The purpase of this tes! i B verity Ihat the chenl syslem can recover and continug 1o funclion properly during the primary gateway failover by rednilialzing
and re-establishing the connection lo new pimary galeway. HOTE: Due fo the assisted failover sefup nesded for repealable conditions during cartification.

failaver of gateway components takies a few seconds. It is necessary, only for the purposes of these cerliScation tests, bo wait a few seconds before
atlempling a connection to the nevdy promated primary galeway.

| Description [Flag [ Status
1 Ower a primary iLink connection. submit a Negoliate message using new UUID to initialize the connection. o | NotTested
2 Recaive and process a Negotiation Response message. & | Not Tested
3 Submit an Eslablish meszage o bind the connection. o Mot Tested
4 Receive and process Establishment Acknowdedgment. o | Mot Tested
5 Submit a Sequence message. o | NotTested
B Receive and process a Sequence message. o | Mot Tested
7 Submit a Limit Day/FAK Crder on a primary iLink connection. & | Not Tested
g Receive and procass Exacution Repon - New Order massage on a primary iLink connecton. o Mot Tested
8 Submit a Limit Day/FAK Crder on a primary iLink connection o | Mot Tested
0 iﬂ.ﬂi{ .h.w seconds, re-m_mdto the newly promoted primary, submit 3 Negofiate message using new UUID @ 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. & | Mot Tested
1 r;m:::;:tetramml Reguest message on newly promoted primary and receie and procass any rasant o | NotTested
15 | Did your system successfully receive and process the Execution Report(s) from the Retransmit Reguest ? o | Mot Tested
16 Afer the market open, submit a Limil Day/FAK Order. 4 Mot Tested
17 Did your system properly receive and procass the execution report 7 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
. :ﬂm 1120 prnziaﬁs a Terminate message. The selected session will revert to the previous primary gateway & | NotTested

Key: @ not tested @ complete | pending i taled

[ 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.

[‘:" 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

w

Use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

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.

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.

l::’ To run the Failover from primary to backup components for Mass Quoting Systems (Binding without Initialization) test:
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Interdiew Test Suite - ot Certificat Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems (Binding
without Initialization) for Pre-Registered Format
Thes best could lake up 1o several minules. Pleass do nod closa the window duning the tasl Closing window/stopging test reguires bo renun the test from stap
Purpose
The purpese of this 1ast is 1o verity thal (he chent Mass Cusling syslenm can rscover and continue 1o funcion properly during the prmary gabeviay Lailover
by re-astablishing the SORMSCEIN 1o MV PRMAY §atewdy withoul re-niiskzaton. NOTE: Dus to (e Sssisled Eilover SE0p nesded Tof (Spaatabls
eonditions dl.ting etz alian Tlhwﬁﬂlhw.l‘p cormgonants lakss & faw saconds i SRR Ry, NI[THM puipases of iheds canificalion lasts fo
waifl a few seconds bafore aflernpling a connaction fo ihe newly promobed primary gateway.
Description | Fiag Slatus
1 | Over 3 primary ILink connection, submil an Establish message to bind the connection ‘ o | MotTested
2 | Recaive and procass Establishment Acknowledgment. ‘ o | NotTested
3 | Submd a Sequence message. ‘ o | MotTested
4 | Receive and procass a Sequence message. ‘ o | NotTestaa
5 Submd a two-sided Mats Quote (35=i) message for at least 2 quotes from the same instrument group, each Mot Tastad
having a guantity greater than 5. L
[ Recaive and procass Mass Quota Acknowledgmant. & | ot Tested
7 After few seconds, re-connect fo the newly promoted primary, submit an Establish message o | MotTested
8 Recaive and process Establishrmen Acknowledgpmant. o | Not Tested
Submit a Retransmit Reguest message on newly promoted pimary and receive and process any resent
9 o | Mot Tasted
messages,
10 Digt your system successiully receive and process the Execution Report(s) from the Retransmit Reguest 7 o | MotTested
After the marke! open, submit a bwo-sided Mass Quote (35=i) message for at least 2 quotes from the same Mot Tozted
| instrument group, each having a quantity greater than 5. -
12 Receive and precess Mass Quote Acknowledgment o | MotTested
13 | Submd a Sequence message. o | Not Tested
14 Receive and process a Sequence message. o | MotTested
15 | Submit a Terminate message o | Mot Tested
s Receive and process a Terminate massage. The selecied session will ravert to the previous pnmary gateway Mot Tested
! after few seconds. Ed
Key: @ not tested @ complets | parding 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.

LA I A

o

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.

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.

Receive and process Mass Quote Acknowledgement (35=b, 297=0,5).

After few seconds, re-connect to the newly promoted primary, submit an Establish message.

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
Thi% lesl coubd take up lo several mirules Piaase do nol closs e window during the el Clasing windowsopping e requires. 10 rerun the tas! from $1epl
Purpose
The purpose of this sest is b verify that Ehe client Mass Quoling sysem can recover and conbinus 1o funclion propedy during the primary galeway Tadover
by re-gstablishing the connection fo new primary gateway withoul re-infialization. NOTE: Due fo the assisted failover setup needed for repeatable
conditions during certification, fallover of gaeway components takes 3 few seconds. I is necessary, only for the purposes of these certficabion bests, to
veail & Bew seconds before attempling & conneclion bo the newly promeled primary gateway
| Deseription [Fiag [ status
| 1 | Ower a primary iLink connection, submit an Establish message to bind the connection o | Mot Tested
[ 2 Raceive and process Establishment Acknowladgment. o | NotTested
| 3 Submit a Sequence message. o | NotTested
I 4 Receive and process a Seguenca message. o | NoiTested
Submit a twe-sided Mass Quele (35=) message for al least 2 quoles from the same instrument group, each Mot Tested
= having a quantity greater than 5. o
I & Receive and process Mass Quote Acknowladgmant ) | Mot Tested
| 7 After faw saconds, re-connect to the newly promoted primary, submit an Establish message. o | Not Tested
[ B Receive and process Establishment Acknewledgment. o | Mot Tested
Submit a Retransmit Request massage on nawly promated primary and raceive and process any resent Not Tasted
¥ | messages. o
| 10 | Did your 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=i) message for a1 least 2 quotes from the same Not Tested
instrument group, @ach having a quantity greater than 5. -
| 12 Receive and process Mass Quote Acknowladgmeant o | Nod Tested
| 13 | Submit 3 Sequence message. & | Mot Tested
| 14 Receive and process a Seguance massage. o | MNiod Tested
| 15 | Submit @ Terminate message. & | Noi Tested
Receive and process a Terminale message. The selected session will revert 1o the previous primarny galeway Hot Tasing
16 | after tew secons.
Key: @ nod tested i complete | pencing i faded
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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I tervses Test Suite - Poat Certification Help
Steps of the test: Failover from primary to backup components for Mass Quoting Systems
(Initialization and Binding) for Pre-Registered Format
This lesd could take up o several minules. Piease do nol close the window during the test. Closing window'siopping test reguires 10 rérun the test from slepi
Purpose
The purpase of this test is to verify that the client Mass Clucting system can recover and conBinue fo funcion property during the primary gatevway failover
by re-initializing and re-estabkshing the connection 1o the new primary gateway. HOTE: Due 1o the assisted failover sefup needed for repeatable conditions
during certifcation. fallover of gateway components lakes 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 galeway
Please assign & Sendercomp 1D and make sure a valid instrument is selected to start certifying a test,
| Deseription Flag | Status
| 1 Qver a primary iLink connection, submit a Negotiate message using new UUID fo inflialize the connection o ‘ Mot Tested
I 2 Receive and process a Negotiation Rezponse message o [ Mot Tested
| 3 Submit an Establish message 1o bind the connection, o ‘ Mot Tested
I 4 Recaiva and process Establishmant Acknowladgrment. o [ Mot Tested
| 5 Submit 8 Sequence message. o ‘ Mot Tested
I B Recive and process 3 Sequence massage. a4 [ Mot Tested
2 Submit a two-sided Mass Guote (35=i) message for al least 2 guotes from the same instrument group, each Not Testad
having & quantity greater than 5. L
| g | Receive and process Mass Quole ACknowliedgment a4 ‘ Mot Tested
After few saconds, re-connect to the newly promoted primary, submit a Negotiate message using new ULID N
% | ioreintialze he connection. - Bate
| 10 | Receive and process a Negotiation Response message o ‘ Mot Tested
I 1 Submit an Establish mazsage 1o bind the connaction. o [ Mot Tested
| 12 Receive and process Establishment Acknowledgment o4 ‘ Mot Tested
‘ W Submit 8 Retransmit Request message on newly promoted primary and receive and process any resent ® ‘ Mot Tested
MEeSSages.
| 14 | Did your system successtully recaive and procass the Exacution Report(s) from the Retransmil Request 7 & ‘ Mot Tested
- Adter the market open, submit a two-sided Mass Quote (35=i) message for at least 2 guotes from the same Not Tested
ingtrument group, each having a guantity greatar than 5, )
I 16 | Receive and process Mass Quole Acknowladgrnent " [ Mot Tested
| 17 Submit 8 Sequence message. o ‘ Mot Tested
I 18 | Recwive and process a Sequence message. a4 [ Mot Tested
| 19 Submit 8 Terminate message. o ‘ Mot Tested
Recaiva and process a Terminale message. The selected secsion will reven 1o the pravious primary gateway
‘ 2| after few seconds o ‘ Not 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.

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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Submit an Establish message to bind the connection.

Receive and process Establishment Acknowledgment.

Submit a Sequence message.

Receive and process a Sequence message.

N o v & w

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.

®

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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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Response
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Retransmit+Request
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/Sequence
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate

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

during cerlifcation falaver of gateway

Interview Test Suite - Post 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 minutes. Please do nol close the window during the test. Closing windowislopping lest requines fo rerun the lest from stepl

Furposs
The purposs of this Msl i 10 vty hal Ihe chsnl Mass Quoling SySham cn recover And conlinus b Sncion propany dufing he prmary galeway failover
By re-inBializing And re. g the & 15 the v primary gaewsy NOTE: Dus to e Nssishad Tailoved Setup nesdad fof repasLabia condilions.

components takes a few saconds. Il is necessary, only for the purposes of these cenification tests, b veail a fewr
saconds before atlempling a connection 1o the newly promoled prmary gabeway.

Descniption | Fag Status
1 | Ower a primary iLink connection, submit a Negotiale message using new ULID to initialize the connection | o | Mot Tested
2 I Recaive and process a Negoliation Response message. [ o | Mot Tested
3 | Submit an Establish message 1o bind the connection. | o | MotTested
4 I Recaive and process Establishment Acknowledgment. [ o | NotTested
5 | Submit a Sequence message. | o | Mot Tested
& I Receive and process a Sequence message. [ o | Mot Tested
; ‘ Suwta M‘(Fsllﬂhﬂ Mass Quote (35=1) message for at least 2 quotes from the same instrument group, each ‘ ot Tested
hawing a quantity greater than 5. -
B I Receive and process Mass Quobe Acknowledgment. I o | Mot Tested
After faw seconds, re-connact to the newdy promoted primary, submit a Megofiate massage using new UUID
9 ‘ to re-initialize the connection. ‘ @ | NotTested
10 | Receive and process a Megotiation Response message. | o | Mot Tested
n | Subrmit an Establish message to bind the connection. | o | Mot Tested
12 | Receive and process Establishment Acknowledgment, | o | Mot Tested
. ‘ ::r:::; ::alransmi Reques! messaga on newly promated primary and raceive and process any rasent ‘ )
14 | Did your system successfully receive and procass the Execution Report{s) from the Retransmit Reguest ? | o | MotTested
i ‘ After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same ‘ Nol Tested
Instrument group, each having & quantity greater than 5 -
16 | Recaive and procass Mass Quota Acknawledgmant. | o | Mot Tested
7 | Submit & Sequence Message. | o | Mot Tested
15 | Recaive and process a Sequance message. | o | Mot Tested
18 | Submit a Terminate messape. | o | NotTested
. ‘ mmma Terminate message. The salected session will revert to the previous primary gateway & | notTestea
Rey: @ not tested i complets  J pending @iaded
| REFRESH |
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