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Disclaimer

Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should
only be undertaken by investors who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the
Commodity Exchange Act. Futures and swaps each are leveraged investments and, because only a percentage of a contract’s
value is required to trade, it is possible to lose more than the amount of money deposited for either a futures or swaps
position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles and only a
portion of those funds should be devoted to any one trade because traders cannot expect to profit on every trade. All
examples discussed are hypothetical situations, used for explanation purposes only, and should not be considered investment
advice or the results of actual market experience.

CME Group, the Globe Logo and CME are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the Board of
Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of
Commodity Exchange, Inc. All other trademarks are the property of their respective owners.

The information within this manual has been compiled by CME Group for general purposes only. CME Group assumes no
responsibility for any errors or omissions. Additionally, all examples in this manual are hypothetical situations, used for
explanation purposes only, and should not be considered investment advice or the results of actual market experience. All
matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and NYMEX
rules. Current rules should be consulted in all cases concerning contract specifications.

Copyright © 2023 CME Group Inc. All rights reserved.
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AutoCert+ EBS Direct 2.0 - Maker API

Getting Started

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

for walking through CME Group certification scenarios.

To facilitate the process of connecting a customer application, CME Group provides a dedicated certification environment to

allow customers to test their systems before they complete certification.

Certification session details will be assigned and forwarded to the customer, including certification target locations and firm /

user ldentifiers.

This Help system accompanies the AutoCert+ EBS Direct 2.0 - Maker API test suite.

EBS Direct 2.0 is a low latency relationship based trading platform and is backwards compatible with the existing 1.0 platform.
This document represents a FIX 4.4 compliant specification for market makers to provide liquidity to EBS clients.

D’ To run and navigate AutoCert+:

1. Log into the automated certification tool.

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

3. Navigate to the AutoCert+ EBS Direct 2.0 - Maker API test suite.

Tester:
Company Name:
Market:

Purpose:

Application System:

Test Suite:

MNOTE: This test suite utilizes the NEWRELEASE environment.

Current Testing Configuration

Tommy Tester

[TRADECO v|
[EBS v|
| EES Direct 2.0 - Maker API hd |
[TEST1 - test v
|EBS Direct 2.0 - Maker API v|

Type: Automated Trading System
Category: Broker System

1603: TESTH

1604: test

1605: test

Test Suite Status:

Pre-Certification Interview: @not com plete

Test Suite Status: O ot Tested

d.

e.

Select a Company Name.

For Market, select EBS.

For Purpose, select EBS Direct 2.0 - Maker API.

Select an Application System.

For Test Suite, select EBS Direct 2.0 - Maker API.

4. (if applicable) Select an Identifier and select ASSIGN.

5. Complete the Interview for this test suite.

Available test cases are determined by interview question responses.

Trading (CSET)

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic
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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
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information
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6. Complete applicable test cases.

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

What's New

The list below illustrates the updates made to the AutoCert+ EBS Direct 2.0 - Maker APl Help system.

= one T rop oo

February 28, 2023 All initial release

Interview

The interview consists of a series of questions about your trading application.
Based on your responses, certain tests are required and others are optional.

The pre-certification interview must be completed before running the test cases.

0 For the initial EBS Direct Maker API certification period:
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)
- AutoCert+ test cases will appear in read-only format.

.b To complete the interview:

Answer each question, then select Complete when finished.

Test Suite Test Case Post Certification Help

FX Spot
Precious Metal

Yes
No

Yes
No

Yes
No

Full book
Top of book
Mumber of price levels

Full book
Top of book
Number of price levels

Limit (FOK)
Praviously Quoted

Exec Ack
DK Trade
None

Acknowledge
Not Acknowledge
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Session Layer Tests

This section contains information on the EBS Direct 2.0 Maker API - Session Layer tests.

Market Data / Order Session Logon Tests

The purpose of this test is to verify that the client system can connect to EBS with ResetSeqNumFlag = Y on every Logon to
force a session reset.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

[-"‘b To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEZEM) below the test steps may resolve the
issue.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Logon Test

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 connect fo EES with ResetSeqMumFlag = on every Logon to force a session resef.

Description Flag Status
1 Cwer the Market Data session, submit a Logon message. . Complete
2 Receive and process a Logon acknowledgement message. . Complete

Hew: not tested @ complete pending @ failed

© Note: This test s used for both Market DataMarket Data Session Logon Test or Order SessionOrder Session Logon
Testformats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Logon Test

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 fest from step1.
Purpose

The purpose of this fest is to verify that the client system can connect to EBS with ResetSeqMumFlag = on every Logon to force a session reset.

Description Flag Status
1 Ovwer the Order session, submit 8 Logon message. . Complete
2 Receive and process a Logon acknowledgement message. . Complete

Key: | not tested @ complete pending @ failed
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/EBS+Direct+2.0
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

AutoCert+ EBS Direct 2.0 - Maker API
D} To run a Market Data or Order Session Logon Test:

1. Over the Market Data / Order session, submita Logon (35=A) message.

2. Receive and process a Logon acknowledgement message.

Market Data/Order Session Verify Test Request
Procedure/Methodology

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

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEZZEM) below the test steps may resolve the
issue.

D‘" To run a Market Data Session Verify Test Request Procedure/Methodology test:

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Verify Test Request Procedure/Methodology

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

Purpose

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

Please aseign an identifier and if required, please make gure a valid instrument i selected prior executing a test case.

Description Flag Status
1 Cwer the Market Data session, receive and process a Hearibeat message. o | NotTested
2 Receive and process a Test Request message. & Mot Tested
3 Submit a Heartbeat message in respond to the received Test Request message. & Mot Tested
4 Submit a Test Request message. o | NotTested
5 Due to heartbeat timeout, submit a Logout message or disconnect the session. > Mot Tested

Kew: not tested @ complete pending @ failed

Over the Market Data session, receive and process a Heartbeat message.
Receive and process a Test Request (35=1) message.

Submit a Heartbeat (35=0) message in respond to the received Test Request message.

el s

Submit a Test Request (35=1) message.
5. Due to heartbeat timeout, submita Logout (35=5) message or disconnect the session.

D’ To run an Order Session Verify Test Request Procedure/Methodology test:
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Logon(35=A)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-TestRequest(35=1)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Logout(35=5)

AutoCert+ EBS Direct 2.0 - Maker API

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Verify Test Request Procedure/Methodology

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

Purpose

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

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status
1 Cwer the Order session, submit 8 Heartbeat message. o || MotTested
2 Receive and process a Heartbeat message. o || NotTested
3 Submit a Heartheat message. o || NotTested
4 Receive and process a Test Request message. J Mot Tested
5 Submit & Heartheat message in respond to the received Test Request message. & Mot Tested
& Submit & Test Request message. o || MotTested
7 Due to heartheat timeout, submit a Logout message or disconnect the session. o || NotTested

Kew: not tested @ complete pending @ faied

Over the Order session, submit a Heartbeat (35=0) message.

Receive and process a Heartbeat message.

Submit a Heartbeat (35=0) message.

Receive and process a Test Request (35=1) message.

Submit a Heartbeat (35=0) message in response to the received Test Request message.

Submit a Test Request (35=1) message.

N o v ok wn e

Due to heartbeat timeout, submita Logout (35=5) message or disconnect the session.

Market Data / Order Session Hard Disconnection Test

The purpose of this test is to verify that the client system reacts correctly in case of hard disconnection with EBS.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

[‘f‘b To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEZEM) below the test steps may resolve the
issue.

4. Select from available tests:
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Heartbeat(35=0)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Heartbeat(35=0)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-TestRequest(35=1)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Heartbeat(35=0)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-TestRequest(35=1)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Logout(35=5)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

« Market Data Session Hard Disconnection Test

e Order Session Hard Disconnection Test

D To run a Market Data Session Hard Disconnection Test:

AutoCert+ EBS Direct 2.0 - Maker API

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Hard Disconnection Test

Purpose

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

The purpose of this test is to verify that the client sysiem reacis correcily in case of hard disconnection with EBES.

Description Flag Status

1 Over the Market Data session, submit a Snapshot Full Refresh message. . Complete

2 A hard disconnection is simulated. . Complete

3 After few seconds, reconnect the Market Data session and submit a Logon message. . Complete

4 Receive and process a Logon acknowledgement message. . Complete

Kew: not tested @ complete pending @ failed

5. Over the Market Data session, submit a Snapshot Full Refresh (35=W) message.

6. A hard disconnection is simulated.

7. After few seconds, reconnect the Market Data session and submit a Logon (35=A) message.
8. Receive and process a Logon acknowledgement message.

D’ To run an Order Session Hard Disconnection Test:

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Hard Disconnection Test

Purpose

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 test from step1.

The purpose of this test is to verify that the client system reacts correctly in case of hard disconnection with EBS.

Description Flag Status

1 Ower the Order zession, submit 2 Heartbeat message. . Complete

2 Ahard disconnection is simulated. . Complete

3 After few seconds, reconnect the Order session and submit a Logon message. . Complete

4 Receive and process a Logon acknowledgement message. . Complete

HKey: | not tested @ complete pending @ failed

5. Over the Order session, submit a Heartbeat (35=0) message.

6. A hard disconnection is simulated.

7. After few seconds, reconnect the Order session and submita Logon (35=A) message.

8. Receive and process a Logon acknowledgement message.

Market Data / Order Session Graceful Disconnection Test

The purpose of this test is to verify that the client system reacts correctly in case of graceful disconnection logout from EBS.

User Manual -9 -
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0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the test:

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

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 (BEZEZEEM) below the test steps may resolve the
issue.

[:} To run a Market Data Graceful Disconnection Test:

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Graceful Disconnection Test

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 stept.
Purpose

The purpese of this test is to verify that the client system reacts correctly in case of graceful disconnecticn logout fram EES.

Description Flag Status
1 Ovwer the Market Data session, submit a Snapshot Full Refresh message. . Complete
2 A graceful disconnection is simulated. Receive and process a Logout message. . Complete
3 After few seconds, reconnect the Market Data session and submit a Logon message. . Complete
4 Receive and process a Logon acknowledgement message. . Complete

Kew: not tested @ complete pending @ failed

2.
3.
4.

Over the Market Data session, submita Snapshot Full Refresh (35=W) message.

A graceful disconnection is simulated.
Receive and process a Logout (35=5) message.

After few seconds, reconnect the Market Data session and submit a Logon (35=A) message.

Receive and process a Logon acknowledgement message.

D’ To run an Order Session Graceful Disconnection Test:
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Interview Test Suite - Post Certification Help

Steps of the test: Order Session Graceful Disconnection Test

This test could take up to several minutes. Pleaze do not close the window during the test. Closing window/stopping test regquires to rerun the test frem stepi.
Purpose

The purpose of this test is to verify that the client system reacts correctly in case of graceful disconnection logout from EBS.

Description Flag Status
1 COwer the Order session, submit 2 Heartbeat message. . Complete
el A graceful disconnection is simulated. Receive and process a Logout message. . Complete
3 After few seconds, reconnect the Crder session and submit a Logon message. . Complete
4 Feceive and process a Logon acknowledgement message. . Complete

Key: | not tested @ complete pending @ failed

1. Over the Order session, submit a Heartbeat (35=0) message.

A graceful disconnection is simulated.
2. Receive and process a Logout (35=5)message.

3. After few seconds, reconnect the Order session and submit a Logon (35=A) message.

4. Receive and process a Logon acknowledgement message.

Market Data / Order Session Logout Test

The purpose of this test is to verify that the client system logout with good practice.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEZZZEM) below the test steps may resolve the
issue.

E} To run a Market Data / Order Session Logout Test:
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Logout Test

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

Purpose

The purpese of this fest is to verify that the client system logout with good practice.

Description Flag Status
1 Cwer the Market Data session, submit a Test Request message. . Complete
2 Receive and process a Heartbeat message. . Complete
3 Submit a Logout message. . Complete
4 Receive and process a Logout acknowledgement meszags. . Complete

Key: | not tested @ complete pending @ failed

'0' Note: This test is used for both Market DataMarket Data Session Logout Test or Order SessionOrder Session
Logout Test formats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Paost Certification Help

Steps of the test: Order Session Logout Test

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 stept.

Purpose

The purpose of this test is to verify that the client system logout with geod practice.

Description Flag Status
1 Qwer the Order session, submit a Test Request message. . Complete
2 Receive and process a Heartbeat message. . Complete
3 Submit a Logout message. . Complete
4 Receive and process a Logout acknowledgement message. . Complete

Key: not tested @ complete pending @ failed

Over the Market Data / Order session, submit a Test Request (35=1) message.
Receive and process a Heartbeat message.

Submit a Logout (35=5) message.

A W ON P

Receive and process a Logout acknowledgement message.

Market Data / Order Session Request and Order IDs Test

The purpose of this test is to confirm client system's Message Identifier (Execld) / Order Identifier (OrderID) / Test Request
Identifier (TestReqld) don't contain special characters.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the test:

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

-12 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-TestRequest(35=1)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Session+Management#MakerAPISessionManagement-Logout(35=5)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Maker+API+Development+Considerations#MakerAPIDevelopmentConsiderations-RequestandOrderIDs
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

AutoCert+ EBS Direct 2.0 - Maker API
2. From the Test Suite tab, select the linked 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 (IEZEEM) below the test steps may resolve the
issue.

D’ To run a Market Data / Order Session Order IDs Test:

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Request and Order IDs Test

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 stept.
Purpose

The purpose of this fest is to confirm client system’s Execld/OrderiDiTestReqld don't contain special chars.

Description

Flag Status

@ | complete

1

CSET fo confirm client system's Execld/OrderlDiTestRegld don't contain special chars.

Key: . not testecd @ complete pending @ failed

'0' Note: This test is used for both Market DataMarket Data Session Order IDs Test or Order SessionOrder Session
Order IDs Testformats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Request and Order IDs Test

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 confirm client system's Execld/OrderlDiTesiReqld don't contain special chars.

Description Flag Status

@ | complste

1 CSET to confirm client system's Execld/OrderlDiTestRegld don't contain special chars.

Kew: not tested @ complete pending @ failed

Market Data / Order Session Heartbeat Interval Test

The purpose of this test is to confirm client system's heartbeats at regular intervals (greater than 0) and correct.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the test:

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

3. Click the START TEST button.
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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 (BEZEEEM) below the test steps may resolve the
issue.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Heartbeat Interval Test

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 fest from step1.
Purpose

The purpose of this test is to confirm client system’s hearibeats at regular intervals and cormrect.

Description Flag Status

@ | Complete

Kew not tested @ complete pending @ failed

1 CSET fo confirm client system's hearibeats at regular intervals and correct.

CME Group will verify client systems heartbeat intervals and reply with additional information to resolve issues (if applicable)

0 Note: This test is used for both Market DataMarket Data Heartbeat Interval or Order SessionOrder Session
Heartbeat Interval formats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Heartbeat Interval Test

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

The purpose of this test is to cenfirm client system’s hearbeats at regular intervals and correct.

Description Flag Status

& | complste

1 CSET fo confirm client system's hearibeats at reqular intervals and correct.

Key: not tested @ complete pending @ failed

Market Data / Order Session FIX version Tests

The purpose of this test is to confirm client system's is sending FIX version 4.4.

0 Note: For additional information, see EBS Direct 2.0 - Maker API Development Considerations - FIX Version.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D) To select the test:

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

3. Click the START TEST button.
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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 (BEZEEM) below the test steps may resolve the
issue.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session FIX version Test
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 fest from stepi.
Purpose

The purpose of this test is to confirm client system’s is sending FIX version 4.4,

Description

Flag Status
1

CSET fo confirm client system's is sending FIX version 4.4,

@ | complete

Key: . not tested @ complete pending @ faied

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

'0' Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data
format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session FIX version Test

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 fest from step1.
Purpose

The purpose of this test is to confirm client system’s is sending FIX version 4.4,

Description

Flag Status

@ | complete

Kew not tested @ complete

1

CSET to confirm client system's is semding FIX version 4.4.

pending @ failed

Market Data / Order Session Tag 97-PossResend Verification
Tests

The purpose of this test is to confirm client submitted messages do not contain tag 97-PossResend, a standard header message
that indicates that the message is a possible resend of a previously transmitted message.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

[:"’ To select the Test:

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

3. Click the START TEST button.
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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 (BEZEEEM) below the test steps may resolve the
issue.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Tag 97-PossResend Verification Test

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

The purpose of this test is to confirm client system’s is not sending tag 97.

Description

Flag Status

@ | complste

Key: . not tested @ complete

1 CSET to confirm client system's is not sending tag 97.

pending @ failed

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

0 Note: This test is used for both Market DataTag 97-PossResend Verification or Order SessionTag 97-PossResend
Verification formats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Tag 97-PossResend Verification Test

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

The purpose of this test is to confirm client system’s is not sending tag 97.

Description

Flag Status
@ | Complete

Key: . not tested @ complete pending @ failed

1 CSET to confirm client system's is not sending tag 97.

Market Data / Order Session Timestamp Verification Test

The purpose of this test is to confirm client system's is sending timestamp with millisecond precision.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

[} To select the Test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEEZEZEM) below the test steps may resolve the
issue.
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Timestamp Verification Test

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 fest is to confirm client system’s is sending timestamp with millisecond precision.

Description Flag Status

CSET to confirm client system's is is sending timestamp with millisecond precision. .

1 Complete

Key: not tested @ complete pending @ failed

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

0 Note: This test is used for both Market DataTimestamp Verification or Order SessionTimestamp Verification formats.
The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Timestamp Verification Test

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 cenfirm client system’s is sending fimestamp with millisecond precision.

Description Flag Status

CSET o confirm client system's is is sending timestamp with millisecond precision. .

1

Complete

Key: not tested @ complete pending @ failed

Business Layer Tests

This section contains information on the EBS Direct 2.0 Maker API - Session Layer tests.

Market Data Sweepable Pricing Tests

¢ For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET).

D’ To select the Test:
(missing or bad snippet)
4. Select from available tests to continue:

o Market Data Sweepable Pricing with Full Book Depth Test

o Market Data Sweepable Pricing with Top of Book Test

o Market Data Sweepable Pricing with Number of Price Levels Test

o Market Data Sweepable Pricing with Full Book Depth Test for Previously Quoted Model

o Market Data Sweepable Pricing with Top of Book Test for Previously Quoted Model
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o Market Data Sweepable Pricing with Number of Price Levels Test for Previously Quoted Model

o Market Data Sweepable Pricing Reject Subscription Test

D’ Market Data Sweepable Pricing with Full Book Depth Test

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with a Market Data Snapshot Full Refresh message.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing with Full Book Depth Test

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

Purpoze
The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Description Flag Status
Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing c et
1 subscribing to Full book Depth. . omplete
2 Send Market Data Snapshot Full Refresh message. . Complete
3 Send Market Data Snmapshot Full Refresh message with changes in price and size. . Complete

Key: . not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to Full book Depth (tag 264-MarketDepth=0).

6. Send Market Data Snapshot Full Refresh (35=W) message.

7. Send Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx, »271-
MDEntrySize).

[::' Market Data Sweepable Pricing with Top of Book Test

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing with Top of Book Test

This test could fake up to several minutes. Please do not close the window during the test. Closing window/stopping test requiras to rerun the test from stepl.

Purpose
The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status
Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing
1 L ] Mot Tested
subscribing to Top of Book.
2 Send Market Data Snapshot Full Refresh message. ) Mot Tested
3 Send Market Data Snapshot Full Refresh message with changes in price and size. & Mot Tested

Kew: not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to Top of Book (tag 264-MarketDepth=1).

6. Send Market Data Snapshot Full Refresh (35=W) message.
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7. Send Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx, >271-
MDEntrySize).

D} Market Data Sweepable Pricing with Number of Price Levels Test

Interview Test Suite - Paost Certification Help

Steps of the test: Market Data Sweepable Pricing with Number of Price Levels Test

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

Purpose
The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Please azsign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status
Ovwer the Market Data session, receive and process a Market Data Request message for Sweepable Pricing
1 L . Mot Tested
subscriving to the pre-configured Price Levels. 4
2 Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels. > Mot Tested
Send Market Data Snapshot Full Refresh meszage with the pre-configured Price Levels changing in price and
3 size ) Mot Tested

Key: . not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to the pre-configured Price Levels (tag 264-MarketDepth).

6. Send Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels.

7. Send Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels changing price and
size (-270-MDEntryPx, -271-MDEntrySize).

Market Data Sweepable Pricing - Previously Quoted Tests
The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message using the Previously Quoted Model.

E} Market Data Sweepable Pricing with Full Book Depth Test for Previously Quoted Model

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing with Full Book Depth Test for Previously Quoted
Model

This test could fake up to several minutes. Plzase do nof close the window during the test. Closing window/stepping test requires to rerun the test from step1.

Purpoze
The purpose of this test is fo verify that the client system can receive and process Market Dala Request message and respond with Market Data Snapshot
Full Refresh message using Previously Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status
Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing Not Tested
1 subscribing to Full book Depth. 4 ot feste
2 Send Market Data Snapshot Full Refresh message using Previously Quoted Model. & Not Tested
Send Market Data Snapshot Full Refresh message with changes in price and size using Previously Quoted
3 Model & Not Tested

Key: . not tested @ complete pending @ failed

continued from 4 (top)
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5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to Full book Depth (tag 264-MarketDepth=0).

6. Send Market Data Snapshot Full Refresh (35=W) message using Previously Quoted Model.

7. Send Market Data Snapshot Full Refresh (35=W) message with changes in price and size using Previously Quoted
Model (-299-QuoteEntryID, -270-MDEntryPx, ->271-MDEntrySize).

D Market Data Sweepable Pricing with Top of Book Test for Previously Quoted Model

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing with Top of Book Test for Previously Quoted Model

This test could take up fo several minutes. Please do nof close the window during the test. Closing window/stepping test requires to rerun the test from stepi.

Purpose

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message using Praviously Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument iz selected prior executing a test case.

Description Flag Status

Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing

subscribing to Top of Book. & | NotTested

2 Send Market Data Snapshot Full Refresh message using Previously Quoted Model. & Mot Tested
Send Market Data Snapshot Full Refresh message with changes in price and size using Previously Quoted
3 Model ] Not Tested

Kew: not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to Top of Book (tag 264-MarketDepth=1).

6. Send Market Data Snapshot Full Refresh (35=W) message using Previously Quoted Model.

7. Send Market Data Snapshot Full Refresh (35=W) message with changes in price and size using the Previously
Quoted Model (-299-QuoteEntryID, -270-MDEntryPx, -271-MDEntrySize).

D Market Data Sweepable Pricing with Number of Price Levels Test for Previously Quoted Model

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing with Number of Price Levels Test for Previously
Quoted Model

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 fo verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message using Previocusly Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument iz selected prior executing a test case.

Description Flag Status

Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing

subscribing to the pre-configured Price Levels. L 4 Nof Tested

Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels using Previously

2 Mot Tested
Quoted Model. -
Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels changing in price and

3 ") Not Tested

cize using Previously Quoted Model.

Keyw: not tested @ complete pending @ failed

continued from 4 (top)
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5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing
subscribing to the pre-configured Price Levels (tag 264-MarketDepth).

6. Send Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels using Previously
Quoted Model.

7. Send Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels changing in price
and size using the Previously Quoted Model (-299-QuoteEntryID, 270-MDEntryPx, 271-MDEntrySize).

Market Data Sweepable Pricing Reject Subscription Test

The purpose of this test is to verify that the client system can reject Market Data Request with Market Data Request Reject
message.

D‘" Market Data Sweepable Pricing Reject Subscription Test

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing Reject Subscription Test

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 fest is to verify that the client system can reject Market Data Request with Market Data Request Reject message.

Description Flag Status
1 Over the Market Data session, receive and process a Market Data Request message for Sweepable Pricing. . Complete
2 Send Market Data Reguest Reject message. . Complete

Key: not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Sweepable Pricing.

6. Send Market Data Request Reject (35=Y) message.

Market Data Single Ticket Pricing

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEEIM) below the test steps may resolve the
issue.

4. Select from available tests to continue:
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« Market Data Single Ticket Pricing with Full Book Depth Test

« Market Data Single Ticket Pricing with Top of Book Test

« Market Data Single Ticket Pricing with Number of Price Levels Test

« Market Data Single Ticket Pricing with Full Book Depth Test for Previously Quoted Model

« Market Data Single Ticket Pricing with Top of Book Test for Previously Quoted Model

« Market Data Single Ticket Pricing with Number of Price Levels Test for Previously Quoted Model

« Market Data Single Ticket Pricing Reject Subscription Test

D Market Data Single Ticket Pricing with Full Book Depth Test

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing with Full Book Depth Test

This test could fake up to several minutes. Please do nof close the window during the test. Cloging window/stepping test requires to rerun the test from stepi.

Purpose

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

Ower the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing

1 subscribing to Full book Depth.

4 Not Tested

2 Send Market Data Smapshot Full Refresh message. & Not Tested

3 Send Market Data Smapshot Full Refresh message with changes in price and size. & Mot Tested

Key: | not tested @ complete pending @ failed

continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing
subscribing to Full book Depth (tag 264-MarketDepth=0).

2. Send a Market Data Snapshot Full Refresh (35=W) message.

3. Send a Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx,
—271-MDEntrySize).

E} Market Data Single Ticket Pricing with Top of Book Test
Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing with Top of Book Test

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.

Purposze

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Pleage azsign an identifier and if required, pleage make sure a valid instrument iz selected pricr executing a test case.

Description Flag Status

Ower the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing

subscribing to Top of Book. o | Mot Tested

1

2 Send Market Data Snapshot Full Refresh message. & Mot Tested

3 Send Market Data Snapshot Full Refresh message with changes in price and size. & Mot Tested

Key: not tested @ complete pending @ failed
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continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing
subscribing to Top of Book (tag 264-MarketDepth=1).

2. Send a Market Data Snapshot Full Refresh (35=W) message.

3. Send a Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx,
—271-MDEntrySize).

D} Market Data Single Ticket Pricing with Number of Price Levels Test

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing with Number of Price Levels Test

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 receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message.

Please assign an identifier and if required, please make sure a valid instrument iz selected pricr executing a test case.

Description Flag Status

Over the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing

subscribing to the pre-configured Price Levels. 4 Not Tested

1

2 Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels. & Mot Tested

Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels changing in price and

size. ) Mot Tested

Kew not tested @ complete pending @ faied

continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing
subscribing to the pre-configured Price Levels (tag 264-MarketDepth).

2. Send a Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels using Previously
Quoted Model.

3. Send a Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels changing in price
and size (-270-MDEntryPx, -271-MDEntrySize) using Previously Quoted Model (299-QuoteEntryID).

D’ Market Data Single Ticket Pricing with Full Book Depth Test for Previously Quoted Model

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message using Previously Quoted Model.
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Interview Test Suite - Post Certification Help

Model

Purpose

Full Refresh message using Previously Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument iz selected prior executing a test case.

Steps of the test: Market Data Single Ticket Pricing with Full Book Depth Test for Previously Quoted

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

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot

Model.

Key: not tested @ complete

Description Flag Status
‘Over the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing
1 o Mot Tested
subscribing to Full book Depth. 4
2 Send Market Data Snapshot Full Refresh message using Previously Quoted Model. & Mot Tested
Send Market Data Snapshot Full Refresh message with changes in price and size using Previously Quoted
3 P g gesinp 9 v J | NotTested

pending @ failed

continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing

subscribing to Full book Depth (tag 264-MarketDepth=0).

2. Send a Market Data Snapshot Full Refresh (35=W) message using Previously Quoted Model (->299-QuoteEntryID).

3. Send a Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx,
—271-MDEntrySize) using Previously Quoted Model (-299-QuoteEntryID).

[:} Market Data Single Ticket Pricing with Top of Book Test for Previously Quoted Model

Interview Test Suite - Post Certification Help

Model

Purpose

Full Refresh message using Previcusly Quoted Model.

Please assign an identifier and if required, pleaze make sure a valid instrument is selected prior executing a test case.

Steps of the test: Market Data Single Ticket Pricing with Top of Book Test for Previously Quoted

This test could fake up to several minutes. Please do not close the window during the test. Closing window/stepping test requires to rerun the test from step.

The purpose of this test i; to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot

Key: . not tested @ complete

Description Flag Status
Over the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing
1 L Not Tested
subscribing to Top of Book. = 4
2 Send Market Data Snapshot Full Refresh message using Previously Quoted Model. > Mot Tested
Send Market Data Snapshot Full Refresh message with changes in price and size using Previously Quoted
3 Model " Not Tested

pending @ failed

continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing

subscribing to Top of Book (tag 264-MarketDepth=1).

2. Send a Market Data Snapshot Full Refresh (35=W) message using Previously Quoted Model.

3. Send a Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-=270-MDEntryPx,
—271-MDEntrySize) using Previously Quoted Model (-299-QuoteEntryID),

> Market Data Single Ticket Pricing with Number of Price Levels Test for Previously Quoted Model
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing with Number of Price Levels Test for Previously
Quoted Model

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 step1.

Purpose

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message using Previously Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

Over the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing

subscribing to the pre-configured Price Levels. 4 Not Tested

Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels using Previously

Quoted Model. ") Mot Tested

Send Market Data Snapshot Full Refresh message with the pre-configured Price Levels changing in price and

size using Previously Guoted Model. o | Mot Tested

Key: | not tested @ complete pending @ failed

continued from 4 (top)

1. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing
subscribing to the pre-configured Price Levels (tag 264-MarketDepth).

2. Send a Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels using Previously
Quoted Model.

3. Send a Market Data Snapshot Full Refresh (35=W) message with the pre-configured Price Levels changing in price
and size (-270-MDEntryPx, -271-MDEntrySize) using Previously Quoted Model (-299-QuoteEntryID).

D’ Market Data Single Ticket Pricing Reject Subscription Test

The purpose of this test is to verify that the client system can reject Market Data Request with Market Data Request Reject
message.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing Reject Subscription Test

This test could take up fo several minutes. Please do net close the windew during the test. Cloging window/stopping test requires to rerun the test from stepi.

Purpose
The purpose of this test is fo verify that the client system can reject Market Data Request with Market Dala Request Reject message.

Pleasge azsign an identifier and if required, please make sure a valid instrument iz selected prior executing a test case.

Description Flag Status
1 Ower the Market Data session, receive and process a Market Data Request message for Single Ticket Pricing. & Mot Tested
2 Send Market Data Request Reject message. & Not Tested

Key: | not tested @ complete pending @ faied

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message for Single Ticket Pricing.

6. Send Market Data Request Reject (35=Y) message.

Market Data Multiplex Pricing / Pull prices Test
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0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEZEEM) below the test steps may resolve the
issue.

4. Select from available tests to continue:

« Market Data Multiplex Pricing Test

« Market Data Multiplex Pricing Pull prices Test

Market Data Multiplex Pricing Test

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message using Multiplex.

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Multiplex Pricing Test

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 receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message using Multiplex.

Pleaze aszsign an identifier and if required, pleaze make sure a valid instrument ig selected prior executing a test case.

Description Flag Status
1 Over the Market Data sezzion, receive and process a Market Data Request message using Multiplex. & Mot Tested
2 Send Market Data Snapshot Full Refresh message with multiple Pricing Segments. ] Mot Tested
3 Send Market Data Snapshet Full Refresh message with multiple Pricing Segments changing in price and size. ] Mot Tested

Hew not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message using Multiplex.

6. Send Market Data Snapshot Full Refresh (35=W) message with multiple Pricing Segments (tag 1500-MDStream|D).

7. Send Market Data Snapshot Full Refresh (35=W) message with multiple Pricing Segments (tag 1500-MDStreamID)
changing in price and size (-270-MDEntryPx, -271-MDEntrySize).

Market Data Multiplex Pricing Pull prices Test

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message and empty book using Multiplex.
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Multiplex Pricing Pull prices Test

This test could take up to several minutes. Please do not cloze 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 2ystem can receive and process Market Data Request message and rezpond with Market Data Snapshot
Full Refresh message and emply book using Multiplex.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

1 Over the Market Data session, receive and process a Market Data Request message using Multiplex. & Not Tested

2 Send Market Data Snapshot Full Refresh message with multiple Pricing Segments. Mot Tested

=~
3 Send Market Data Snapshot Full Refresh message with multiple Pricing Segments changing in price and size. & Mot Tested
=~

4 Send Market Data Snapshot Full Refresh Empty Book message for a single Price Segment. Mot Tested

Key: | not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Market Data session, receive and process a Market Data Request (35=V) message using Multiplex.

6. Send Market Data Snapshot Full Refresh (35=W) message with multiple Pricing Segments (tag 1500-MDStreamID).

7. Send Market Data Snapshot Full Refresh (35=W) message with multiple Pricing Segments (tag 1500-MDStream|D)
changing in price and size (->270-MDEntryPx, -271-MDEntrySize).

8. Send Market Data Snapshot Full Refresh (35=W) Empty Book (-269-MDEntryType=J]) message for a single Price
Segment (tag 1500-MDStream|D).

Market Data No pricing on Subscription Test

The purpose of this test is to verify that the client system can recognize pricing is unavailable and should send Market Data
Snapshot Full Refresh Empty Book message.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEZEEM) below the test steps may resolve the
issue.

D‘" To run the Market Data No pricing on Subscription Test:
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data No pricing on subscription Test

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 stept.

Purpose

The purpose of this test is to verify that the client system can recognize pricing is unavailable and should send Market Data Snapshot Full Refresh Empty
Bock meszage.

Description Flag Status
1 Over the Market Data session, receive and process a Market Data Request message. . Complete
2 As there is no pricing available, send Market Data Snapshot Full Refresh Empty Book message. . Complete

Key: not tested @ complete pending @ failed

1. Over the Market Data session, receive and process a Market Data Request (35=V) message.

2. Asthere is no pricing available, send a Market Data Snapshot Full Refresh (35=W) Empty Book message (—269-
MDEntryType=J).

Market Data Pull Prices Test

The purpose of this test is to verify that the client system can receive and process Market Data Request message and respond
with Market Data Snapshot Full Refresh message and empty book.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

[} To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEELEIM) below the test steps may resolve the
issue.

[::' Market Data Pull Prices Test:
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Pull prices Test

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 o verify that the client system can receive and process Market Data Request message and respond with Market Data Snapshot
Full Refresh message and empty book.

Description Flag Status
1 Over the Market Data session, receive and process a Market Data Request message. . Complete
2 Send Market Data Snapshot Full Refresh message. . Complete
3 Send Market Data Snapshot Full Refresh message with changes in price and size. . Complete
4 Send Market Data Snapshot Full Refresh Empiy Book message. . Complete

Key: not tested @ complete pending @ failed

4. Over the Market Data session, receive and process a Market Data Request (35=V) message.

5. Send Market Data Snapshot Full Refresh (35=W) message.

6. Send Market Data Snapshot Full Refresh (35=W) message with changes in price and size (-270-MDEntryPx, >271-
MDEntrySize).

7. Send Market Data Snapshot Full Refresh (35=W) Empty Book message (-269-MDEntryType=J).

Market Data Unsubscription Test

The purpose of this test is to verify that the client system can receive and process Market Data unsubscribe request.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D} To run the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEEZEEM) below the test steps may resolve the
issue.
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AutoCert+ EBS Direct 2.0 - Maker API

Interview Test Suite - Post Certification Help
Steps of the test: Market Data Unsubscription Test

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.

Purpoze

The purpose of this test is to verify that the client system can receive and process Market Data unsubscribe request.

Description Flag Status
1 Over the Market Data session, receive and process a Market Data Request message. . Complete
2 Send Market Data Snapshot Full Refresh message. . Complete
3 Receive and process a Market Data Unsubscribe Request message. . Complete
4 Stop sending Market Data Snapshot Full Refresh message for the unsubscribed instrument. . Complete

Key: not tested @ complete pending @ failed

4. Over the Market Data session, receive and process a Market Data Request (35=V) message.

5. Send Market Data Snapshot Full Refresh (35=W) message.

6. Receive and process a Market Data Unsubscribe Request [35=V (tag 263-SubscriptionRequestType=2, tag 58-Text)] mes-
sage.

7. Stop sending Market Data Snapshot Full Refresh (35=W) message for the unsubscribed instrument.

Market Data Price Precision Test

The purpose of this test is to confirm client system is sending prices complying with EBS price precision.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEZEEM) below the test steps may resolve the
issue.

CME Group will verify client system's price precision and reply with additional information to resolve issues (if applicable).
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AutoCert+ EBS Direct 2.0 - Maker API

Interview Test Suite - Post Certification Help

Steps of the test: Market Data Price precision Test
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.

Purpose

The purpose of this test is fo confirm client system is sending prices complying with EBS price precision.

Description Flag Status

1 ‘ CSET to confirm client system's pricing price precision. . Complete

Key: | not tested @ complete pending @ failed

Order Entry Sweepable Trading Tests

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D} To select the test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEZZEM) below the test steps may resolve the
issue.

4. Select from available tests to continue:

o Order Entry Sweepable Trading Limit Order for First Rung Test

o Order Entry Sweepable Trading Previously Quoted Order for First Rung Test

o Order Entry Sweepable Trading Limit Order for Another Rung Test

o Order Entry Sweepable Trading Previously Quoted Order for Another Rung Test

D’ Order Entry Sweepable Trading Limit Order for First Rung Test

The purpose of this test is to verify the client system can fill a sweepable Limit order for first rung.

Interview Teat Suite - Post Certification Help

Steps of the test: Order Entry Sweepable Trading Limit Order for First Rung Test

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 the client system can fill a sweepable Limit order for first rung.

Description Flag Status
Qver the Order session, receive and process a Sweepable Limit Order message with a quantity matching the c et
1 top of book volume. . omplete
2 Send Full Fill Execution Report. . Complete

Key: not tested @ complete pending @ failed
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continued from 4 (top)

5. Over the Order session, receive and process a Sweepable Limit Order (35=D) message with a quantity matching the
top of book volume.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)].

D Order Entry Sweepable Trading Previously Quoted Order for First Rung Test

The purpose of this test is to verify the client system can fill a sweepable previously quoted order for first rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Sweepable Trading Previously Quoted Order for First Rung Test

This test could take up to several minutes. Please do net close the window during the test. Closing window/stopping test requires to rerun the test from stepi.

Purpose
The purpose of this test is to verify the client system can fill 2 sweepable previously quoted order for first rung.

Pleaze azsign an identifier and if required, pleaze make sure a valid instrument iz selected prior executing a test case.

Description Flag Status

Over the Order session, receive and process a Sweepable Previously Quoted Order message with a quantity

matching the top of book volume. o | MotTested

2 Send Full Fill Execution Report. - Not Tested

Key: | not tested @ complete pending @ failzd

continued from 4 (top)

5. Over the Order session, receive and process a Sweepable Previously Quoted Order [35=D (tag 40-OrdType=D, tag
117-QuotelD)] message with a quantity matching the top of book volume.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)].

[:} Order Entry Sweepable Trading Limit Order for Another Rung Test

The purpose of this test is to verify the client system can fill a sweepable Limit order for another rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Sweepable Trading Limit Order for Another Rung Test

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 step1.

Purpose
The purpose of this test is to verify the client system can fill 2 sweepable Limit order for another rung.

Description Flag Status
Ower the Order session, receive and process a Sweepable Limit Order message with a quantity matching the
1 first rung. . Complete
2 Send Full Fill Execution Report for the first rung. . Complete
3 Receive and process a Sweepable Limit Order message with a quantity matching the second rung. . Complete
4 Send Full Fill Execution Repaort for the second rung. . Complete

Key: | not tested @ complete pending @ failsd

continued from 4 (top)

5. Over the Order session, receive and process a Sweepable Limit Order (35=D) message with a quantity matching the
first rung.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)] for the first rung.
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7. Receive and process a Sweepable Limit Order message with a quantity matching the second rung.

8. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)] for the second rung.

D’ Order Entry Sweepable Trading Previously Quoted Order for Another Rung Test

The purpose of this test is to verify the client system can fill a sweepable previously quoted order for another rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Sweepable Trading Previously Quoted Order for Another Rung Test

This test could take up to several minufes. 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 the client system can fill a sweepable previcusly quoted order for another rung.

Pleaze assign an identifier and if required, pleaze make sure a valid instrument iz selected prior executing a test case.

Diescription Flag Status
Qver the Order session, receive and process a Sweepable Previously Quoted Order message with a quantity
1 . Mot Tested
matching the first rung. 4
2 Send Full Fill Execution Report for the first rung. & Mot Tested
Receive and process a Sweepable Previously Quoted Crder message with a quantity matching the second
3 P P " g auantity 9 Not Tested

rung. -

4 Send Full Fill Execution Report for the second rung. 4 Mot Tested

Key: . not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Order session, receive and process a Sweepable Previously Quoted Order [35=D (tag 40-OrdType=D, tag
117-QuotelD)] message with a quantity matching the first rung.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)]. for the first rung.

7. Receive and process a Sweepable Previously Quoted Order [35=D (tag 40-OrdType=D, tag 117-QuotelD)] message
with a quantity matching the second rung.

8. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)] for the second rung.

Order Entry Single Ticket Trading Tests

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

E} To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEZEM) below the test steps may resolve the
issue.

4. Select from available tests to continue:
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o Order Entry Single Ticket Trading Limit Order for First Rung Test

o Order Entry Single Ticket Trading Previously Quoted Order for First Rung Test

e Order Entry Single Ticket Trading Limit Order for Another Rung Test

o Order Entry Single Ticket Trading Previously Quoted Order for Another Rung Test

D’ Order Entry Single Ticket Trading Limit Order for First Rung Test

The purpose of this test is to verify the client system can fill a single ticket limit order for first rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Single Ticket Trading Limit Order for First Rung Test

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

Purposze

The purpose of this test is to verify the client system can fill a single ticket limit order for first rung.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

Ower the Order session, receive and process a Single Ticket Limit Order message with a quantity matching

1 the top of book volume.

& Mot Tested

2 Send Full Fill Execution Report. - Mot Tested

Key: | not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Order session, receive and process a Single Ticket Order [35=D (tag 40-OrdType=2)] message with a quantity
matching the top of book volume.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)].

D’ Order Entry Single Ticket Trading Previously Quoted Order for First Rung Test

The purpose of this test is to verify the client system can fill a single ticket previously quoted order for first rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Single Ticket Trading Previously Quoted Order for First Rung Test

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

Purpose

The purpose of this test is to verify the client system can fill a single ficket previcusly quoted order for first rung.

Pleaze azsign an identifier and if required, please make sure a valid instrument iz selected prior executing a test case.

Description Flag Status
Qver the Order session, receive and process a Single Ticket Previously Quoted Order message with a
1 - . ) Not Tested
quanfity matching the top of book volume.
2 Send Full Fill Execution Report. ] Not Tested

Key: | not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Order session, receive and process a Single Ticket Previously Quoted Order [35=D (tag 40-OrdType=D, tag
117-QuotelD)] message with a quantity (tag 38-OrderQty) matching the top of book volume.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)].

[} Order Entry Single Ticket Trading Limit Order for Another Rung Test
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The purpose of this test is to verify the client system can fill a single ticket limit order for another rung.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Single Ticket Trading Limit Order for Another Rung Test

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 fill a single ficket limit order for another rung.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

Over the Order session, receive and process a Single Ticket Limit Order message with a quantity matching

1 the first rung.

) Mot Tested

2 Send Full Fill Execution Report for the first rung. & Mot Tested
3 Receive and process a Single Ticket Limit Order message with a quantity matching the second rung. & Mot Tested
4 Send Full Fill Execution Report for the second rung. > Mot Tested

Key: not tested @ complete pending @ faied

continued from 4 (top)

5. Over the Order session, receive and process a Single Ticket Limit Order (35=D) message with a quantity matching the
first rung.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)]. for the first rung.

7. Receive and process a Single Ticket Limit Order [35=D (tag 40-OrdType=2, tag 44-Price) message with a quantity (tag
38-OrderQty) matching the second rung.

8. Send Full Fill Execution Report (35=8) for the second rung.

[} Order Entry Single Ticket Trading Previously Quoted Order for Another Rung Test
The purpose of this test is to verify the client system can fill a single ticket previously quoted order for another rung.
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Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Single Ticket Trading Previously Quoted Order for Another Rung Test

This test could take up to several minutes. Please do not clese the window during the f2st. Clesing window/stopping test requires to rerun the test from stept.

Purpose

The purpose of this fest is to verify the client system can fill a single ticket order for another rung, using the Previously Quoted Model.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status

Cwer the Order session, receive and process a Single Ticket Previously Quoted Order message with a

1 quantity matching the first rung.

> Mot Tested

2 Send Full Fill Execution Report for the first rung. & Mot Tested
Receive and process a Single Ticket Previously Quoted Order message with a quantity matching the second
3 rung ") Mot Tested

4 Send Full Fill Execution Report for the second rung. & Mot Tested

Kew not tested @ complete pending @ failed

continued from 4 (top)

5. Over the Order session, receive and process a Single Ticket Previously Quoted Order [35=D (tag 40-OrdType=D, tag
117-QuotelD)] message with a quantity matching the first rung.

6. Send Full Fill Execution Report [35=8 (tag 150-ExecType=F, tag 39-OrdStatus=2)]. for the first rung.

7. Receive and process a Single Ticket Previously Quoted Order message with a quantity matching the second rung.

8. Send Full Fill Execution Report for the second rung.

Order Entry Multiplex Pricing Test

The purpose of this test is to verify the client system can fill a multiplex order.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D:' To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEEEM) below the test steps may resolve the
issue.

D’ To run an Order Entry Multiplex Pricing Test:

1. Over the Order session, receive and process a Multiplex Order (35=D) message.

2. Send Full Fill Execution Report [35=8 (tag 39-OrdStatus=2, tag 150-ExecType=F)].
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Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Multiplex Pricing Test

Thiz 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 fill a mulfiplex order.

Please assign an identifier and if required, please make sure a valid instrument iz selected prier executing a test case.

Description

Flag Status

1 Over the Order session, receive and process a Multiplex Order message.

" Not Tested

i Send Full Fill Execution Report.

& Not Tested

Kew not tested @ complete pending @ failed

Order Cancelled Test

The purpose of this test is to verify the client system can send an order cancelled Execution Report.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select aldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (IEELEIM) below the test steps may resolve the
issue.

D} To run an Order Cancelled Test:

1. Over the Order session, receive and process an Order (35=D) message with off-market limit price.

2. Send Order Cancelled Execution Report [35=8 (tag 150-ExecType=4, tag 103-OrdRejReason)].
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Interview Test Suite - Post Certification Help

Steps of the test: Order Cancelled Test

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
Purposze

The purpose of this test is to verify the client system can send an crder cancelled Execution Report.

Description Flag Sta

@ | com
@ | com

Key: | not tested @ complete pending

1 Owver the Order session, receive and process an Order message with off-market limit price.

2 Send Order Cancelled Execution Report.

Order Rejected Test

The purpose of this test is to verify the client system can send an Order Rejected Execution Report.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D:' To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEEEM) below the test steps may resolve the
issue.

D’ To run an Order Rejected Test:

1. Over the Order session, receive and process an Order (35=D) message.

2. Send Order Rejected Execution Report [35=8 (tag 150-ExecType=8, tag 103-OrdRejReason)].
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Interview Test Suite - Post Certification Help

Steps of the test: Order Rejected Test

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 the client system can send an order rejected Execution Report.

Description Flag Status
1 Cver the Order session, receive and process an Order message. . Complete
2 Send Order Rejected Execution Report. . Complete

Kew not tested @ complete pending @ failed

Order Entry Processing Execution Acknowledgment Test

The purpose of this test is to verify the client system can receive and process an Execution Acknowledgment message.

'0' For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

D’ To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEZEEM) below the test steps may resolve the
issue.

D} To run an Order Entry Processing Execution Acknowledgement Test

1. Over the Order session, receive and process an Order (35=D) message.

2. Send Full Fill Execution Report (35=8).

3. Receive and process Execution Ack message.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Processing Execution Ack Test

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 iz to verify the client system can receive and process Execufion Ack.

Description Flag Status
1 Cver the Order session, receive and process an Order message. . Complete
2 Send Full Fill Execution Report. . Complete
3 Receive and process Execution Ack message. . Complete

Kew: nct tested @ complete pending @ failed
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Order Entry Processing Don't Know Trade Test

The purpose of this test is to verify the client system can receive and process a Don't Know Trade.

0 For the initial EBS Direct Maker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must first contact Certification Support for Electronic Trading (CSET)

[:} To select the test:

1. Select a ldentifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked 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 (BEEZEZEM) below the test steps may resolve the
issue.

[:) To run a Order Entry Processing Don't know Trade Test

1. Over the Order session, receive and process an Order (35=D) message.

2. Send Full Fill Execution Report (35=8).

3. Receive and process Don't Know Trade (35=Q) message.

Interview Test Suite - Post Certification Help

Steps of the test: Order Entry Processing Don't Know Trade Test

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 fest from step1.
Purpose

The purpose of this fest is to verify the client system can receive and process Don't Know Trade.

Please assign an identifier and if required, please make sure a valid instrument is selected prior executing a test case.

Description Flag Status
1 Over the Order session, receive and process an Order massage. o | NotTested
2 Send Full Fill Execution Report. o | NotTested
3 Receive and process Don't Know Trade message. & Mot Tested

Keyw: . not tested @ complete pending @ failed
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