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Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

Copyright © 2024 CME Group Inc. All rights reserved.
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AutoCert+ CME FX Spot+

Getting Started

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

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

This user manual accompanies the AutoCert+ CME FX Spot+ test suite for certifying your application. For CME customers
who want to trade FX Spot+ EBS products, iLink 3 certification via AutoCert+ is required. MDP 3.0 certification is not required,
however, CME Group strongly recommends that client systems test FX Spot+ products in the New Release environment
before the production launch.

For CME customers who want to trade FX Spot+ Futures products, MDP 3.0 certification via AutoCert+ is required for their
client systems. Certification for iLink 3 via AutoCert+ is not required, however, CME Group strongly recommends that futures
client systems test FX Spot+ trading in notional quantity.

Accessing and Navigating AutoCert+

B> To access and navigate AutoCert+:
1. Log into the automated certification tool.

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

3. To access the AutoCert+ CME FX Spot+ test suite, select the following settings on the Current Testing Configuration
screen.

a. Company Name: Select a company profile.

b. Market: Select either "EBS" or "Futures & Options" based on the instrument books you are testing.
c. Purpose: Select either "Order Entry" (EBS) or "Market Data" (Futures & Options).

d. Application System: Select a test system.

e. Test Suite: For EBS, select "EBS Order Entry for FX Spot Plus". For futures and options, select "F&O MDP for FX Spot
Plus".

f. Identifier: Select a Sendercomp identifier and click Assign. For EBS, only iLink 3 Convenience Gateway (CGW) ses-
sions are supported for trading CME FX Spot Plus.

Current Testing Configuration
Touter
Tips: Aussmated Tradeg System
Category: ISV Syslem
1803

Company Hama -
Market 5 -

[ — e Eriry -

Apgication Sywh 1604: 1
sation Sysiem v
1808 BEs
Tost Suit: 55 Orel Exniy 1or . 500t P .
HOTE: This test Suite utilizes the NEWRELEASE snviranmant.
Sendarcomn: LD P UNASSIG | Pre.Certification Interiew: O Not Complets.
Test Sutte Status: O ot Testeat

4. Complete the Interview for this test suite.

5. Complete the applicable test suite: EBS Order Entry for FX Spot Plus or F&O MDP for FX Spot Plus.

6. Complete the certification process from the Post Certification tab.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/131891265/CME+FX+Spot+Plus+-+EBS
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/133136394/CME+FX+Spot+Plus+-+Futures
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ CME FX Spot+

What's New

The following table shows the updates made to the AutoCert+ CME FX Spot+ Help system.

9 Dec 2024 FX Spot Plus Statistics Messages Removed trade cancel step from test. Trade bust
not supported on FX Spot+ instruments.

11 Nov 2024 All Initial release
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AutoCert+ CME FX Spot+

Interview

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

> To complete the interview:
1. Select the Interview tab.
2. Answer each question and select the Complete button.

For the EBS Order Entry for FX Spot Plus test suite, answer the following questions:

- TatSuite  TeCase | Pos Cartification | Help
| Haw does your apglication register ABministative Information 7 (sheck allthatapply)
B Pre-Regisration|Sendcs Ganeway)

|

i
§
5
i

osll o@
L KN

om
Eg

o®
Ef

o®
iF

(o) ]
g

oooDl c®l C
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|

For the F&O MDP for FX Spot Plus test suite, answer the following questions:

B oo | i | concusenen | nep

‘CMIE SBE UDP Mulicast
71 CMEE Smart Stream on GCP SBE

'e)

Marked by Price
Marked by Ovilar

|.

)] Vs
e

.

L

After completing the interview, select the Test Suite tab for EBS Order Entry for FX Spot Plus or F&O MDP for FX Spot
Plus.

-7 - User Manual



AutoCert+ CME FX Spot+

EBS Order Entry for FX Spot Plus
Certifcation

Use the Test Suite tab to run the EBS Order Entry for FX Spot Plus certification test cases required to certify your application.
You are required to select and run each test in the test suite. Test cases are available based on your Interview responses.

Current Testing Configuration

Tester:

Company Nams: A v Type:  utomated Trading System

[r [En% ~] Category: 18V Sysiam

— =t o 1603

Appcation Systeme | = w1

- o 1605: EBS
Test Suite: [EBS Ovder Entry for FX Spot Phs ~]
NOTE: This test suste utiizes the NEWRELEASE environment,
Tesd Suile Status:
Sendercomp: RUCSIVON unassic | Pre-Certification nterview: & Complete
Test Swite Status: O it Tested
Inierview - TostCase | PostCertificat o
EBS Order Entry for FX 5pot Plus Certification Tests Retest Flag Status Mandstory/Optional - Executed By

& Hiod Tested Mandalory Mot Avadable
&  MotTested  Mandaioy  NotAvalable
Y Hiot Tested Mandatory Hot Awadatle
@ Mot Tested Mandatory Mot Awaiable
@ Mot Tested Mandatory ot Avadabie
@ Mot Tested Mandatory Hot Avadabie
@ Fiot Tested Mandatory Hot Avadatie
o MotTested Mandatory Mot Avasiable
@ Nt Tested Mandatoty Mot Awadable
& Niot Tested Mandatory ot Aradable
@ Mot Tested Mandatory Mot Avadatie
@ Mot Tested Mandatory Hot Avadabie
- Mot Tasted Mandatory Not Avadable
o MetTessd Mandatoty ot Avasabie
@ Not Tested Mandatory ot Awalable
@ Mot Tested Mandatory Mot Awadable
@ Mot Tested Mandatory Mot Avasatie
& Not Tested Mandatory Hot Avadabie
& Nt Tasted Mandatory Hot Avadatle
@ Mot Tested Mandalory Mot Avadable
- Mot Tested Mandatery Mot Avaddabie
@ Mot Tested Mandalory Mot Avadatie
& ot Tested Mandatory ot Avadatie

o Nt Tested Mandalory Mot Avadable

& Nt Tested Mandalory Mot Avaslable
) Not Tested Mandatory Not Avaslable
] Mol Tasted Mandatory Mot Avaslabie
& NolTeted  Mandsioy  NolAvadable
- Not Tested Mandatory Not Avaslable
==1 Key: @ rottested @ compiste & pandess @tabe
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AutoCert+ CME FX Spot+

FX Spot Plus Pre-registration of required party details in Service

Gateway for Pre-Registered Format

The purpose of this test is to verify that the client system can submit an order with the required party details for trading FX

Spot Plus.

This test case is mandatory if you selected Pre-Registration (Service Gateway) in the interview question How does your

application register Administrative Information?

»>  To run the test

1.
2.
3.

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

Select START TEST.

Submit a Party Details Definition Request (35=CX) message with the required party details to the Service Gateway for

trading FX Spot Plus.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-

ledgment (35=CY).

Over an iLink connection, submit an order for the FX Spot Plus instrument with the Party Details registered in Step 3.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-

39=0) message.

Interview | Tast Suits - Heia

Steps of the test: FX Spot Plus Pre-registration of required party detalls in Service Gateway for Pre-
Registered Format

Ther purpose of thes Best is 1o venfy that the clenl sysiom con subme an order wih T requined party dotass for iimdng FX Spot P

Selected Instrument]s): | Uniock |
Hobe: Presa the Stan Teat bution to start or restart a Test. Please do not press the Start Test bution " START TEST |
again if you ane curmently runeing this test.
Teat Not Running
Dessription Flig | Stitui
Submit a Party Detals Definition Requesi{35=CX) message with e required party detals 1o Senvice Galeway [
! for trading FX Spot Phus. - -
2 | Receive and process Party Detalis Definition Request Acknowledgment o | Mot Tested
4 | Over aniLink connection, submit an orces forthe FX Spot Plus nstrument with the Pary Detals registered In o | nar
sep 1,
4 | Recelve and Process Execution Fepor! - New Order message. & | NotTesed
Key: @ rot fested @ compieh  @isiod

(T Porsusts wil amiormatcaly fodtersh or U 1 2 mintis)
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46209693/iLink+3+Party+Details+Definition+Request
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439485/iLink+3+Party+Details+Definition+Request+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439485/iLink+3+Party+Details+Definition+Request+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order

AutoCert+ CME FX Spot+

FX Spot Plus On-demand required party details for On-demand

Format

The purpose of this test is to verify that the client system can submit an order with the required party details for trading FX
Spot Plus.

This test case is mandatory if you selected On-Demand in the interview question How does your application register
Administrative Information?

P> To run the test

1.
2.
3.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, submit a Party Details Definition Request (35=CX) message with the required party details
using On-demand format for trading FX Spot Plus.

Submit an order for the FX Spot Plus instrument.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Interview

Teat Suita - Help
Steps of the test: FX Spot Plus On-demand required party details for On-demand Format

Tres bt i) S 10 Sarviral SYBnusess. P 3 1R chorsd Uy wirchine g ey Hirsl. D305 WAndhiw SIOEEANG 1SE Ui, 10 £0run Ty 1St 1 stegr]

Furpase
The prpose of thes test s 1o venty el Fwe clent system can submil an order wiR ho oguined party detsils for ading FX Spot Pus
Selected instrument]s): ==
Hote: Press the Start Teat buttn 1o start of restart & Test. Fisase do not press the Start Test bution [ sTART TEST |
again i you are currently rurning this teat.
Tast Mot Running
Description Flag | Status
Cver an iLink connecticn, subent a Party Details Definion Request35+0X) message with the required party Mot Testod
" | detalls using On-gemand format for trading FX Spot Fius. o
7 | Submit an omser for the FX Spot Pius instrument. & MotTeswed
3 | Recetve ¥ Definkion R Mol Tested
4 Recaive and Process Execuion Repor - New Oder message. Mot Tesied
Kew: @ ot fested @ com ) Wi

st results wil sutcmaticalty Toirsh for up to 2 Manues)
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46209693/iLink+3+Party+Details+Definition+Request
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439485/iLink+3+Party+Details+Definition+Request+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439485/iLink+3+Party+Details+Definition+Request+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order

AutoCert+ CME FX Spot+

FX Spot Plus GFS (Day) Limit Order Test for Pre-Registered
Format

The purpose of this test is to verify the client system can submit, receive, and process Acknowledgement, Fill, and Elimination
messages when an order expires after the market close.

This test case is mandatory if you selected Yes in the interview question Will your system support GFS Order?

»>  To run the test

1.
2.
3.

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

Select START TEST.

Over an iLink connection, submit a GFS Limit Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

(35=8,39=1, 2) message.

Select Yes or No to indicate whether your system received and processed an Execution Report - Elimination
(35=8,39=C) message for eliminating the remaining quantity after the market close.

oo earsune | Heto

Steps of the test: FX Spot Plus GFS(Day) Limit Order Test for Pre-Registered Format

Thhs fiesd could takn up i seveorall mnutes. Ploase do not closo e window dunng the fest. Closing window'sioppang fest requines 1o rerun the fest fom step 1
Purpase

Ths purpcrsa of this. st 5 40 vesty B9 CHent Systirm can Suberd, v 61 processs the Acnowledgament, il and EMTnaton Missagn when i
gl ST I Feakinl ko

Selected Instrument(s): =

Hote: Press the Start Test button Teat Flease e Start Tea button | sTART TEST |
again if you ane currently running s test

Teat Mot Running

Description Flag = Status

| | Gveran ik connection, submit a GFS Lims Order message wih 3 quantity of 1 millon for the ssiected FX

Spot Phus. Instnument. & | NotTested
H Receive and Process Execution Report - Mew Order message. o | Mot Tested
3 | Receive and process Execution Repon - Trade Outright message, & | NotTesed
4 Elimingting remaining quansty afes the marke! cioss. Recohas and procest an Execution Repon - Elimingtion, o | Mot Tested
Kew: @ ot tested @ compiete & pendng @ faled

{Test rosuits wall nusomaticalty refresh for up 30 2 mindes)
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439128/iLink+3+Execution+Report+-+Trade+Outright
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439128/iLink+3+Execution+Report+-+Trade+Outright
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46210411/iLink+3+Execution+Report+-+Elimination
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46210411/iLink+3+Execution+Report+-+Elimination

AutoCert+ CME FX Spot+

FX Spot Plus GFS (Day) Limit Order Test for On-Demand Format

The purpose of this test is to verify the client system can submit, receive, and process Acknowledgement, Fill, and Elimination
messages when an order expires after the market close.

This test case is mandatory if you selected Yes in the interview question Will your system support GFS Order?

P> To run the test

1.
2.
3.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, submit a GFS Limit Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

(35=8,39=1, 2) message.

Select Yes or No to indicate whether your system received and processed an Execution Report - Elimination

(35=8,39=C) message for eliminating the remaining quantity after the market close.

Rt | el
Steps of the test: FX Spot Plus GFS({Day) Limit Order Test for On-demand Format
Tres: bost conde ek w10 Saveral erinuses. Please o not clos e window curing P erst. Closing window SHOping st resees 1o ronun e st from sieg 1
Purpose
Tho prapeose of the fest = bo vendy ther clon! sysiem Can submi, neconve and process Fill and £ when ordar
expeod aftor the market ciose
Selected instrimentis): =3
Hots: Press the Start Teat Buttor 10 star of restart a Test. Please do not preas the Stant Test bution [ sTART TEST |
ain if you are currently FAning this test.
Tast Mot Running
Description Flag | Status
Crver an iLink connesction, subemi a GFS Limit Order message with & quantity of 1 million tor the selected FX
1 Mot Tested
Spot Plus instrument. -
2 | Receive and Process Execution Report - New Oider message. Mot Tested
3 | Recelve and process Execution Report - Trade Outright message. & | MoiTesed
4 | Elminating remaining quantity afier the market close. Receive and process an Execution Repon « Elimination. Nol Tessed
Ney: @ not fested @ compiete & pendng @ fuked
{Tast results wil mutomatically roimsh for up fo 2 menues)

User Manual - 12 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439128/iLink+3+Execution+Report+-+Trade+Outright
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439128/iLink+3+Execution+Report+-+Trade+Outright
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46210411/iLink+3+Execution+Report+-+Elimination
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46210411/iLink+3+Execution+Report+-+Elimination

AutoCert+ CME FX Spot+

FX Spot Plus GTC (Good Till Cancel) Order Test for Pre-
Registered Format

The purpose of this test is to verify that the client system can submit a GTC order and process the corresponding response.

This test case is mandatory if you selected Yes in the interview question Will your system support GTC Order?

»>  To run the test

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

Select START TEST.

2
3. Over an iLink connection, submit a Limit GTC Order.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

v oot sue || Halp

Steps of the test: FX Spot Plus GTC(Good Till Cancel) Order Test for Pre-Reglstered Format

Thes hiest could tako up 10 Soversl minutes. Ploase do not close e window dunng S st CA0sng wncow SI0pping 105! requens 10 rorn he test from siep
Purpase

T gorcesin of Ues st 55 1 vl thel B cberst Syrsbio € SUtseril GTC oridr ] EXOOINS COTISERNGNG HIFEONSD
Salectod Instrumantis): | Untock |
Hote: Press the Start Test button 10 start or restart a Test. Flease do not press the Start Test bution

| START TEST |
again Hf you ans currently running this. test.

Description

1| Over an iLink connection, submit a Limit GTC Order.
2 | Receive and process Execution Repit - New Onder.

a Recatwe and process Execution Repart - Trade Outright.

[Topst et wil oty fofrish fof o b0 2 minube)
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46471809/iLink+3+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/46439128/iLink+3+Execution+Report+-+Trade+Outright
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AutoCert+ CME FX Spot+

FX Spot Plus GTC (Good Till Cancel) Order Test for On-Demand
Format

The purpose of this test is to verify that the client system can submit a GTC order and process the corresponding response.

This test case is mandatory if you selected Yes in the interview question Will your system support GTC Order?

P> To run the test

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

Select START TEST.

2
3. Over an iLink connection, submit a Limit GTC Order.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

inbarview  Tast Sult - Halp
Steps of the test: FX Spot Plus GTC(Good Till Cancel) Order Test for On-demand Format

Thes bt coukd sk U 10 saveral minuses. Pleaso do ol chose the window dunng e lest. Closng wandow Sioppng 102 requres 10 rorun the lest from siop1
Purpose

Tii gt of hes barst 5 1 vl thel e et Syrsbin € SUtsrTil GTC oridr 1 EFO0INS COMISEONGNG IIFEONS
Salected Instrumantis): ==

Hots: Press the Start Test button o start or restart a Test. Flease do not press the Start Test bution [ sTART TEST |
again if you are currently nanning this test.

Test Mot Running

Description Flag Saatus

1| Over an iLink conmection, subenit a Limit GTC Order. o | MotTesed

2 | Receive and process Execution Repart - New Ordes. o | MotTeswed

a Receive and process Execution Report - Trade Outright. o | MotTeswd

{Tiost persults will atomatcally rfrissh o o bo 2 menues)
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AutoCert+ CME FX Spot+

FX Spot Plus GTD (Good-Till-Date) OrderTest Pre-Registered
Format

The purpose of this test is to verify that the client system can submit a GTD order and process the corresponding response.

This test case is mandatory if you selected Yes in the interview question Will your system support GTD Order?

»>  To run the test

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

Select START TEST.

2
3. Over an iLink connection, submit a Limit GTD Order.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

v oot sue || Halp

Steps of the test: FX Spot Plus GTD(Good Till Date) Order Test Pre-Registered Format

Thes hiest could tako up 10 Soversl minutes. Ploase do not close e window dunng S st CA0sng wncow SI0pping 105! requens 10 rorn he test from siep
Purpase

Thi gorcesin of Uhes Bt 5 1 bl thel B cberst Syrstio € Sutsrrit T orior ] EXOOINSS CONTISERNGNG IIFEONSD
Salectod Instrumantis): | Untock |

Mote: Press the Start Test butbon o start or restart a Test. Flease do not press the Start Test bution [ sTART TEST |
again i you are currently nanning this test.

Test Mot Running

Description Flag Satus

1| Over an iLink connection, submit a Limit GTD Order. o | MolTesed

2 | Receive and process Execution Repit - New Onder. o | NotTesed

a Receive and process Execution Report - Trade Outright. o | NotTesed

[Topst et wil oty fofrish fof o b0 2 minube)
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FX Spot Plus GTD (Good-Till-Date) Order Test On-Demand
Format

The purpose of this test is to verify that the client system can submit a GTD order and process the corresponding response.
This test case is mandatory if you selected Yes in the interview question Will your system support GTD Order?
P> To run the test

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

2. Select START TEST.
3. Over an iLink connection, submit a Limit GTD Order.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

[—— ] o

Steps of the test: FX Spot Plus GTD{Goed Till Date) Order Test On-demand Format

Thes st Could W8k tup 10 Savenl MinUes. FHoase 40 N0t ciose the window during e fest. Closng wndowsiopping ot neg
Puiposé

The praperse of hes bt i B verdy ifd B cheet sysinm can subersi GO ondor and process comusgsnding fsponss

s 10 P e st o stop!

Salected Inatrumantis): | Undock |

Hote: Press the Start Test button 1o start or restart a Test. Flease do not press the Start Test bution | START TEST |
again H you are curmeritly naning this best.

Test Not Running

Description Flag Status

1 Onwer an ilLink connection, submit a Limi GTD Order. o | Mol Tested

2 | Reeetve and proecess Execution Repot . New Onser. o | Mot Tessed

a Recetve and process Execution Report - Trade Outright. o | Mot Tessed

(Tirst rersuits will ntomatacally fislinsy fof g 19 2 minutes).
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FX Spot Plus FOK (Fill-Or-Kill) Order Test for Pre-Registration
Format

FX Spot Plus does not support the (FOK) Fill-Or-Kill order qualifier. The purpose of this test is to ensure customers know how to
adjust a FAK (Fill-and-Kill) order to simulate FOK behavior.

This test case is mandatory if you selected Yes in the interview question Will your system support FOK Order?

»>  To run the test

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.

3. Submit a Limit FAK Order with a quantity of 1 Million and set MinQty the same as OrderQty.

4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

5. Select Yes or No to indicate whether your system received and processed an Execution Report - Elimination
(35=8,39=C) message for eliminating the remaining quantity after the market close.

6. Submit a Limit FAK Order with a quantity of 1 Million and set MinQty the same as OrderQty.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

(35=8,39=1, 2) message.
Interview | Tast Sulte - Halp

Steps of the test; FX Spot Plus FOK(FIIl Or Kill) Order Test for Pre-Registered Format

This s could fakn up Io soveral minutes. Ploase do ol close he window dunng T lest Closing window'slopping inst requees 1o rorun fe lest fom siep!
Purpase
FX Spot Phus. dosrs nct ssppon the FOKIFE-Or-K08) arder qualer of thes st 5 nchust an FAK(Fil-and ¥y
it 10 Savaslabi PO bty
Selected Instrumant(s): N | unsock |
Mote: Press. the Start Test button 10 start or restarta Test. Please do not press the Start Test button [ s1ART TEST |
agan f you ane currently naning this test.
et Mot Running
Deszription St
1| Submita Limit FAK Order 1 Miice: and the saeme as OrderCity. Mot Tessed

2 Recaive and process Execution Repa - New Ooed.
Recelve and process Execution Report - Elimination.

Submit a Limit FAX Grder 1 Miion and the same as Croercity.

Receive and process Execution Repar - New Order,

|| s w

Recefve and process Execution Repart - Trade Outright message.

{Tibst et wil somatcalty fifrissh fof ) b0 7 minubes)
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AutoCert+ CME FX Spot+

FX Spot Plus FOK (Fill-Or-Kill) Order Test for On-Demand

Format

FX Spot Plus does not support the (FOK) Fill-Or-Kill order qualifier. The purpose of this test is to ensure customers know how to

adjust a FAK (Fill-and-Kill) order to simulate FOK behavior.

This test case is mandatory if you selected Yes in the interview question Will your system support FOK Order?

P> To run the test

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

Select START TEST.

2
3. Submit a Limit FAK Order with a quantity of 1 Million and set MinQty the same as OrderQty.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

5. Select Yes or No to indicate whether your system received and processed an Execution Report - Elimination

(35=8,39=C) message for eliminating the remaining quantity after the market close.
6. Submit a Limit FAK Order with a quantity of 1 Million and set MinQty the same as OrderQty.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

(35=8,39=0) message.

8. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

(35=8,39=1, 2) message.

Inkerview | Test Suite - Heln

Thiés inst coudd tako g o

Purpose

rndies, Plats do fiol chi the window duriee) the b

Steps of the test: FX Spot Plus FOK{Fill Or Kill) Order Test for On-demand Format

X Spof Phurs dhoss ol suppont e FORIF-Or -0} crder quakfier. s bost s ors koW

i b sl FOK Bhenaor

Selacted Instrument(s}: | unlack |

Hote: Press the Start Test bution to S1r1 o restart a Test. Pleass o rot Dress the Start Test bution
‘gain if you ane curmenty running this test.

Deacription

1| Submita Limit FAK Order with a guantity of 1 Milion and seting MinCty the same as OnderGty.
7 | Receive and process Execution Report - New Order.

3 | Recelve and process Execusion Report - Ellmination.

4 | Submita Limit FAK Grder with a quantity of 1 Millon and setting MinGity the same as OrderCiy.
5 | Receive and process Execusion Report - New Ovder.
o

Recelve and process Execution Report - Trade Cutright message.

(Tirst resats wil sndismatscally roftirsh for o 1 2 minstis)
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FX Spot Plus Market-Limit Order Test for Pre-Registered Format

The purpose of this test is to verify the client system can submit and cancel a Market-Limit order, and receive and process the
Acknowledgement and Fill messages .

This test case is mandatory if you selected Market Limit Order in the interview question Which order types will your system
support?

» To run the test

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.

3. Over an iLink connection, submit a Market-Limit Order message with a quantity of 1 million for the selected FX Spot
Plus instrument.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

oo Tose s | Haip

Steps of the test: FX Spot Plus Market-Limit Order Test for Pre-Reglstered Format

This hest could take up In soversl minutes. Ploase do not dlose e window daing Fe lost. Closing window'siopping fost requens 10 rorun e lest from siep1

Purpase
Thr grrpese of thes Bast &5 10 vy tha elont sy bt and cancel & and mmcav u
A
Salactd Instrumants): | Undock |
Mote: Press the Start Test button 1o start or restart a Test. Flease do not press the Start Test bution [ sTART TEST |
again if you are currently nanning this test.
Test Mot Running
Dearipticey Flag | Status
Over an iLink connection. subenit Markes.Limi Order message with a quantiy of 1 mislon for the ssiected FX Nt T
1 Spot Plus instrument. -
7 | Recebre and Process Execution Report - New Crder message. & | NolTesed
3 | Receive and Process Execution Report - Trade Outright message. o | MNotTesed
4 | Submit an Order Cancel Fequest message for She remaining quanity left on the criginal rder submitiec, o | MNotTesed
5 Recetve and process Execution Report - Cancel message. & | ot Tesed
Keye 1 @ compiet ) Wi

{Topst et wil oty fifrish fof o 00 2 minube)
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FX Spot Plus Market-Limit Order Test for On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a Market-Limit order, and receive and process the
Acknowledgement and Fill messages .

This test case is mandatory if you selected Market Limit Order in the interview question Which order types will your system
support?

P> To run the test

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.

3. Over an iLink connection, submit a Market-Limit Order message with a quantity of 1 million for the selected FX Spot
Plus instrument.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

mearie ot s | Halp

Steps of the test: FX Spot Plus Market-Limit Order Test for On-demand Format

This st couid sk up 10 soveral minutes. Ploase do not chose e window duing Fe lost. Tlosng window'siopping lost requees 10 rorun e lest from siep

Purpase
The gearpcests of 1hes bt i 1 verfy e cluarl sySioen cin Subemal and cancel i market-irrst crder ansd (CH 7vd Bocins the Acknowisdpsment and Fal
TSNS

Salactad Instrumants): | Untack |

Hote: Press the Start Test button 10 start of restart a Test. Flease do not press the Start Test bution [ START TEST |
again if you are currently running this test.

Deseription Flag | Sutus
Over an iLink connection, subemit Market-Limi Order message with 2 quanty of 1 milion for the ssiected FX ot T

1 Spot Plus instument. -

7 | Recebre and Process Execution Report - New Cxder message. & | Mot Tesied

3 | Receive and Process Execution Report - Trade Outright message. o | Mot Teswed

4 | Submit an Order Cancel Riequest message for the remaining quanity left on the original order submitied, o | Mot Tessed

5 Recetve and process Execution Report - Cancel message. o | Mot Teswd
Heye 1 @ compiet ) e

{Tiost persults will automatically rfrissh fof o bo 2 menues)
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FX Spot Plus Market Order Test for Pre-Registered Format

The purpose of this test is to verify the client system can submit and cancel a Market Order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Market order with protection in the interview question Which order types will
your system support?

» To run the test

1.
2.
3.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, submit a Market Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8)
(39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

Intsrview | Test Suite - Help

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

T, st cone ke s 6 Sl SYenutins. Phisise 35 o clors e el charing) b erst Do) wanehine S100819 1! 1
Purpose

Tha prrpoese of thes Sest s 1o venfy the clisnt systom can subme and cancel a market ordor and recone and process e Admowksdgement and Fil
messages.

Selected Instrsment{s): [ Undock |
MNobe: Press. the Start Teat Bution 1o stant of rastan & Test. Please do not press the Saat Test bution [ sTART TEST |
again i you are currently nuning this teat.
Tast Mot Running
Description Fuag | St
. Over an iLink connection, submit Market Order message with 2 quanity of 1 million for the selecled FX Spot ot Tested
Pius instrument L4
2 | Receive and Process Execution Report - New Crder messsage. & | MotTesed
3 | Receive and Process Execution Report - Trade Outright message o | NotTesed
4 | Submit an Order Cancel Request mesaage fof She remaining quansty left on the eriginal order submitise & | MNotTesed
5 | Receive and process Execution Repar - Cancel message. & NolTested
Koy i . , #

rotrosh for up o 2 menukes)
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FX Spot Plus Market Order Test for On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a Market Order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Market order with protection in the interview question Which order types will
your system support?

P> To run the test

1.
2.
3.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, submit a Market Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8)
(39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

mearie ot s | Halp

Steps of the test: FX Spot Plus Market Order Test for On-demand Format

This st couid sk up 10 soveral minutes. Ploase do not chose e window duing Fe lost. Tlosng window'siopping lost requees 10 rorun e lest from siep

Purpose
T grorpacests of s brst o5 10 ey e clanl SyShen casn SuEest and cancad & market o peocies aFil
LU L
Salactad Instrumants): | Untack |
Hote: Fress the Start Test button o start or restart a Test. Flease do not press the Start Test bution | START TEST |
again if you are currently running this test.
Test Mot Running
Description Flag | Sutus
Oves an iLink connection, subemit Market Order message with a quaniity of 1 million fof the selected FX Spot Not Te
1 Pius insirument -
7 | Recebre and Process Execution Report - New Cxder message. & | Mot Tesied
3 Receive and Process Exscution Repot - Trade Oulright message. o | Mot Tesied
4 | Submit an Order Cancel Riequest message for the remaining quanity left on the original order submitied, o | Mot Tested
5 Recetve and process Execution Report - Cancel message. o | Mot Teswd
L 1 @eo ot ) Wi
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FX Spot Plus Stop-Limit Order Test for Pre-Registered Format

The purpose of this test is to verify the client system can submit and cancel a Stop-Limit order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Stop Limit Order in the interview question Which order types will your system
support?

» To run the test

1.
2.
3.

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

Select START TEST.

Over an iLink connection, submit a Stop-Limit Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message when the Stop is triggered.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

oo Tost s | Help

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

This st coukd Sk U 10 Sovenal manutes. PHast do 107 ckoss i window Sarng S st CA0sng window SI0ping 15! requs 10 orun fe iest from st
Purpose

Ths prarpcss of Lhes Besst s b varsly th clonl Syshien can Subrmal and cancal & S1op et order and recine and procss the Adaosisdgoenant and Fil
[ ey

Seloctod Instrumantis): EuRUINZS0- 811 [N

Hote: Press. the Start Test bution 10 start of restart a Test. Please do not press the Start Test bution | START TEST |
again if you are currently running this. test.

Description Flag | St
y Ower an iLink connection, submit Stap-Limit Grder message with a quantity of 1 million for the selected FX Mot Tessed
Spot Plus Instrument. -
F3 Recetve and Process Execution Report - New Order message. & NolTested
3 | Recetve and Process Exscution Report - New Crder message when e stop price 5 iggered. & | MotTesied
4 | Receive and Process Execution Repoet - Trade Dutright message. o | MNotTesied
5 | Submitan Order Cancel Fequest message for the remaining quanity left on the riginal order submitiec, & | MoiTemed
L] Recetve and process Execution Repor - Cancel message. o | MotTested
Keye i @ .
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FX Spot Plus Stop-Limit Order Test for On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a Stop-Limit order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Stop Limit Order in the interview question Which order types will your system
support?

P> To run the test

1.
2.
3.

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

Select START TEST.

Over an iLink connection, submit a Stop-Limit Order message with a quantity of 1 million for the selected FX Spot Plus
instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message when the Stop is triggered.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

oo ot s | Hetp

Steps of the test: FX Spot Plus Stop Limit Order Test for On-demand Format
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FX Spot Plus Stop Order Test for Pre-Registered Format

The purpose of this test is to verify the client system can submit and cancel a Stop Order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Stop order with protection in the interview question Which order types will your
system support?

» To run the test

1.

2
3.
4

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, submit a Stop Order message with a quantity greater than 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message when the Stop is triggered.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

e Tose s | Haip

Steps of the test: FX Spot Plus Stop Order Test for Pre-Registered Format
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FX Spot Plus Stop Order Test for On-Demand Format

The purpose of this test is to verify the client system can submit and cancel a Stop Order and receive and process the
Acknowledgement and Fill messages.

This test case is mandatory if you selected Stop order with protection in the interview question Which order types will your
system support?

P> To run the test

1.

2
3.
4

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.
Over an iLink connection, submit a Stop Order message with a quantity greater than 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message when the Stop is triggered.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(35=8,39=1, 2) message.

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

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message.

Inkerview | Test Suite - Heln

Steps of the test: FX Spot Plus Stop Order Test for On-demand Format
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FX Spot Plus Self match prevention with Pre-registered
administrative SelfMatchPreventioninstruction

The purpose of this test is to verify the client system can correctly support Self Match Prevention functionality. Customers may
create and register their Globex Firm ID and SMP ID via the Request Center NR/CERT.

This test case is mandatory if you selected Yes in the interview question Will your system support Self Match Prevention?,
and if you also selected Pre-Registration (Service Gateway) in the interview question How does your application register
Administrative Information?

» To run the test

1.
2.
3.

10.

11.

12.

13.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Submit a Party Details Definition Request (35=CX) message with a tag 2362-SelfMatchPreventionID value and a tag
8000-SelfMatchPreventioninstruction value of "O" to the Service Gateway for trading FX Spot Plus.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Over an iLink connection, submit a Buy Limit order with the tag 1505-PartyDetailsListReqlD registered in Step 3.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a Sell Limit order using the same tag 1505-PartyDetailsListReqlD and price as the order in Step 5.

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message for the Limit order. You should receive tag 378-ExecRestatementReason=103 (Cancel Resting due to Self
Match Prevention).

Submit a Party Details Definition Request (35=CX) message with the same tag 2362-SelfMatchPreventionID value as
Step 3 and a tag 8000-SelfMatchPreventioninstruction value of "N" to the Service Gateway for trading FX Spot Plus.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Over an iLink connection, submit a Buy Order with the tag 1505-PartyDetailsListReqID registered in Step 9 and the
same price as the order in Step 5.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message for the Limit order. You should receive tag 378-ExecRestatementReason=107 (Cancel Aggressing due to Self
Match Prevention).
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FX Spot Plus Self match prevention with On-demand
administrative SelfMatchPreventionlnstruction

The purpose of this test is to verify the client system can correctly support Self Match Prevention functionality. Customers may
create and register their Globex Firm ID and SMP ID via the Request Center NR/CERT.

This test case is mandatory if you selected Yes in the interview question Will your system support Self Match Prevention?,
and if you also selected On-demand in the interview question How does your application register Administrative
Information?

» To run the test

1.
2.
3.

10.

11.

12.
13.

14.

15.

16.

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Submit a Party Details Definition Request (35=CX) message with a tag 2362-SelfMatchPreventionID value and a tag
8000-SelfMatchPreventioninstruction value of "O" to the Service Gateway for trading FX Spot Plus.

Submit a Buy order.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a Party Details Definition Request (35=CX) message with the same tag 2362-SelfMatchPreventionID value as
Step 3 and a tag 8000-SelfMatchPreventioninstruction value of "O" to the Service Gateway.

Submit a Sell Order with the same price as the order in Step 4.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message for the Limit order. You should receive tag 378-ExecRestatementReason=103 (Cancel Resting due to Self
Match Prevention).

Submit a Party Details Definition Request (35=CX) message with the same tag 2362-SelfMatchPreventionID value as
Step 3 and a tag 8000-SelfMatchPreventioninstruction value of "N" to the Service Gateway for trading FX Spot Plus.

Submit a Buy Order with the same price as the order in Step 8.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment (35=CY).

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel (35=8,39=4)
message for the Limit order. You should receive tag 378-ExecRestatementReason=107 (Cancel Aggressing due to Self
Match Prevention).
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FX Spot Plus Beginning of Week Connection with GT Orders for
On-Demand Format

The purpose of this test is to verify that the client system can download a fill that is generated for a GTC or GTD order in the
current week before Start of Week Initialization.

This test case is mandatory if you selected On-Demand in the interview question How does your application register
Administrative Information, and Yes in either the interview question Will your system support GTC Order? or Will your
system support GTD Order?

»>  To run the test

1.
2.
3.

10.
11.

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

Select START TEST.

Over an iLink connection, submit a Limit GT Order for the selected FX Spot Plus instrument with a quantity greater
than 1 Million (this is to simulate a GT order was entered in the previous week).

Start of Week Initialization: CME resets its sequence numbers to "1" for the beginning of week simulation. Submit a
Negotiate (35=Negotiate) message.

Receive and process a Negotiation Response (35=NegotiationResponse) message.

Submit an Establish (35=Establish) message to bind the connection.

Select Yes or No to indicate whether your system received and processed an Establishment Acknowledgment (35=E-
EstablishmentAck) message.

Submit a Retransmit Request (35=RetransmitRequest) message for the undelivered Execution Report on the GT
order.

Select Yes or No to indicate whether your system received and processed a Retransmission (35=Retransmission) mes-
sage for the undelivered Execution Report on the GT order.

Submit a Sequence (35=Sequence) message.

Receive and process a Sequence (35=Sequence) message.

i st suee | Heto
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Format

Thes Best cousd ik Up I sevworall minites. P da nol coso The window durng e fest. Closng window'siopong st mdgunes 10 rerun the lest Hom siep1

Purpose

Th grrgeerss of thes. bt 5 Y he o o 5 gersirabid kor B G Orcker in P corant weak Daforn St of Wik
Infzion

Salacted Instrumant|a): =

Note: Prews the Start Test button to start or restart a Test. Pleass do riot press the Start Test button

agasin If you ane currently running B test.

Test Mot Running

Description Flag Stabus

Over an iLink connection, submit a Limit GT Order for the selecied FX Spot Plus instrument with a quantity

! greater than 1 Millon(This is 1o simadate a GT ceder i enlered o6 he previous week). @ | NotTested
L | Staetof Week , EME reset its seq 10 1 for beginning Submit a [—
Negatiale message. -
3 | Recsive and process @ Negotiale Responas message, & | Mot Tesed
4 Submit an Establish message 1o bind connection. & Mot Tested
5 | Recsive and process a Establishment Acknowledgment message. & | Mot Tesed
L] Submit a Retransmit Request message for he unceiivered Execution Report on the GT order, o | Mot Tested
T Recerve and process & Retransmission message fof the undelivered Execution Report an the GT onder. =] Mot Tested
8 | Subeilt a sequence Mmessage. & | NotTested
[] Recatve and process 3 SEQUENCE Message. o | NotTested
Key: @ 0ot esied @congiels @ pending @isled

[Tt pirsuits will Esorventicailty rafrest for 1 90 2 misasis)
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iLink Order Status Request for Pre-Registered Format

The purpose of this test is to verify that a customer application can submit an Order Status Request (35=H) and receive an

Execution Report - Status (35=8, 150=I) when obtaining status for the order.

This test case is mandatory if you selected Yes in the interview question Does your system support Order Status

functionality?

P> To run the test

1.

Select START TEST.

2
3. Over an iLink connection, send a Limit Order using one of the selected dummy instruments.
4

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

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Send an Order Status Request (35=H) message for the order in Step 3.

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

Intarview

Steps of the test: ILink Order Status Request for Pre-Registered Format

Thiss Bt coubd Bk w10 saveral minuses. Phoaso B0 Not closs the window Surng B st Cosng windowsIoppins tost nequiers 10 rerun B fost from stop!

Purpose

T Purposs o 65 st 5 1 vrity
whin st for th crder.

Selected Instrumentisy; FURLDZSEE - 61 [TDTTY

Hots: Press the Start Test button fo start or restart a Test. Flease do not prass the Start Test bution
again i you are curnently naning this test.

Description

1| Ower n iLInk connection, 36nd 8 Limit Ofder mesaige uting one of e selected dumsy inatruments.
2 | Rexeive and Process Exscution Ropa - New Cioer.

3 Send an Ordier Stabus Requesti35=H) message for the order in step 1.

4 Receive and Process Execution Report » Status(35=8 & 150e1).

{Tost resuts wil autcmatcsly ritosh for up & 2 mnutes).

o Salus Fisquini (35H) el recenve Exscution Fspor - Saahrs{35e8, 15000

Mot Tested

Mot Tested

Mot Tessed

Mot Tested

——
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iLink Order Status Request for On-Demand Format

The Purpose of this test is to verify that a customer application can submit an Order Status Request (35=H) and receive an
Execution Report - Status (35=8, 150=I) when obtaining status for the order.

This test case is mandatory if you selected Yes in the interview question Does your system support Order Status
functionality?
»> To run the test

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

Select START TEST.

2
3. Over an iLink connection, send a Limit Order using one of the selected dummy instruments.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Send an Order Status Request (35=H) message for the order in Step 3.

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

Steps of the test: ILink Order Status Request for On-demand Format

Thes host could take up 10 saveral minutes. Plasse do 1ot closs tha window danng S st (305ng window'iopping st requeens 10 rorn e st from sep

Purpose

This Purpts of B Bl & 1o y ARl S Stiatiss Fisguist[35H) i racinss Exsiiuton Fapan - Saahsi 358, 15000)
iy Shalus o this onder
Soloctod Instrumantis): | Undock |

Mate: Press the Start Test button o start or restart a Test. Please do not press the Start Teet button | sTART TEST |
again if you are currently nanning this. test.

Test Mot Running

Description Flag Status

1 Crver an iLink conrection, sers a Limil Order message using one of the selected dursy iNtruments. & | MolTesed

z Recaive and Process Execution Repaort - New Crder. Mot Tested
3 Send an Order Status Requesi{35=H) message for the order in step 1.

4 Recatvs and Procass Exstution Repont - Stals(35s8 & 150s1). Mol Tested

{Tiest ressuits wil sutomatically rofrosh for up bo 2 minukes)
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iLink Order Mass Status Request for all working orders for an
instrument group for Pre-Registered Format

The Purpose of this test is to verify that the customer application can submit an Order Mass Status Request (35=AF) and
receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an
instrument group.

This test case is mandatory if you selected Instrument Group in the interview question Which Mass Order Status Functionality
does your system support?

P> To run the test

1.

2
3.
4

v

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.
Over an iLink connection, send a Limit Order using one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a second Limit Order for a different instrument in the same instrument group used in Step 3.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Send a Order Mass Status Request (35=AF) message for all working orders for the instrument group used at Step 3.

Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

intnrview | Towt S - Help

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

A kb o U5 vl e, i (30 A0 Db T ek L) o Nl 0D WO Arng Bal Fecpuartet 1 v T il s g

Purpise

T Pt of M. Wnd s 16 vy P cumhiomume aggsatrs £ Slemed O R, St Flomch s 5 A8 ) ) o it Sk, Py st
Wl 1501} Natn for el ek o o PUTERE PO
Selected instrumentis) [ Unioch |
Bite Pross B Biart Tosi bufbon B0 siart oo resiart & Toat Piease too rod prass e Sinrt Tost bumon [ S TART WY |
gain, # you sew CurTengly runring Thie et
L
Dwsirgton Flag L
1 Over i Link connecton, send 3 Limi Onder mesadge using one of the sekecies) dumemy nsruments o Mot Tewns
z Rncerve and Process Exeoution Regor - Nerw Order o Mot Tewes
3 Sl 5 bcond LIl Order r Slferer! Palument Pl BEhgl 1 T W5e Palrument o wied o e 1 & Mot Teaid
4 Fecetve and Process Earcuion Report « Neew Ordier & MotTewes
. Sord an Order Uany S22t Reguerst] 3= AF | mesaagen for all worng orders for e imaiament group used at —
wep 1 =] Fran
6 Feceive and Procoss Eaecuion Report - SEatual3ed & 150=) & Mot Teses
7 Receve and Process Exeoution Report - Stata(358 & 1501 & Mot tewms
PRy p—— e

o i, mell sty ek dor oG 10 T waruen
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iLink Order Mass Status Request for all working orders for an
instrument group for On-Demand Format

The Purpose of this test is to verify that the customer application can submit an Order Mass Status Request (35=AF) and
receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an
instrument group.

This test case is mandatory if you selected Instrument Group in the interview question Which Mass Order Status Functionality
does your system support?

> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.
3. Over an iLink connection, send a Limit Order using one of the selected dummy instruments.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Submit a second Limit Order for a different instrument in the same instrument group used in Step 3.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

7. Send a Order Mass Status Request (35=AF) message for all working orders for the instrument group used at Step 3.

8. Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

9. Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

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

This hest could Sk up 10 Soveral minutes. Ploase do 1ot close the window durng e st CA0sng window S0pping 1os! requiens 10 rorun e tes! from siep

Purpose
This Purpessn of s st i 10 varify B Mass RIS ) B e Dok Sales Risgutst
3528, 150=1) toral tor

Selecied Insinsment]s): [ Undock |
Hota: Press the Start Tast buttcn 10 start of restart s Tast. Please do not prass the Start Test bution | sTART TEST |
sgain if you are currently running this: test.

et Mot Running
Desription Flag | Status
1| Cwer aniLink conraction, serd  Limit Crder message using sne of he selacted dumeny instruments. & | NotTesed
2 | Receive ang Process Execution Report - New Orer o | NotTesed
3 | Submitasecond Limin rder for difierent instrument that belongs 1o the same instrument group used atstep 1. |y | Not Tested
4 | Recsive and Process Execution Report - New Crder. o | NotTesed

Send an Order Mass Status Request{38=AF) message for all working crders Sar the instrument group used at

5 | sept o | HotTesed

& | Recetve and Process Execution Report - Status(35=8 & 150=1),

7 Recehee and Process Exscution Report - Status(35=8 & 150=1).

(Topst et wil oty dofrish fof o 00 2 minube)
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iLink Order Mass Status Request for all working orders for an
instrument for Pre-Registered Format

The Purpose of this test is to verify that customer application can submit an Order Mass Status Request (35=AF) and receive an
Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an instrument group.

This test case is mandatory if you selected Instrument in the interview question Which Mass Order Status Functionality does
your system support?

P> To run the test

1.

2
3.
4

v

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Over an iLink connection, send a Limit Order using one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a second Limit Order using the same instrument used in Step 3 increasing the price.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Send a Order Mass Status Request (35=AF) message for all working orders for an instrument.

Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

e tose s | Hetp

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

Thes st coukc Lok U bo sevoral minas. Floass do not choso e window during tho test. Chosing wWindowsSoppng 1t 1oquines 19 rerun tha test iom step]

Purpose
T P o this Mest 5 1 venly Hl customn applicaton can submet Order Mass Stalis. Rixuest{35-AF ) and oo Order Stits. Ricuass!
358, 15001) whan ] o o a0 mstnamant
Salactod Instrument{s): | Umilcck |
Mote: Press the Start Test butfion 1o start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.
Test Mot Running
Description Flag | Status
1 Cver an iLink connection, send a Limit Order message using one of the selecied dummy instruments. o | Mot Tested
2 | Retsive and Process Execution Report - New Order, o | MotTested
3 | Submitasecond Limit Order using the same instrument used at step 1 Increasing the price. & | Mot Tested
4 Recehwe and Process Execution Report - New Onder. o | Mot Tested
5 | Submitan Order Mass Status Request{35=AF) message for all working orders for an instnament. o | Mot Tested
& | Receive and Process Execution Report - Status38=8 & 150=() o | Mot Tesed
7 | Receive and Process Execution Repor - Staus{35=5 & 150=I) & Mot Tested
Weys & not 1 @co -

{Tiest porsusts wall nusomanticailty refresh for up 10 2 minues)
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iLink Order Mass Status Request for all working orders for an
instrument for On-Demand Format

The Purpose of this test is to verify that customer application can submit an Order Mass Status Request (35=AF) and receive an
Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an instrument group.

This test case is mandatory if you selected Instrument in the interview question Which Mass Order Status Functionality does
your system support?

> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.
3. Over an iLink connection, send a Limit Order using one of the selected dummy instruments.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Submit a second Limit Order using the same instrument used in Step 3 increasing the price.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

7. Send a Order Mass Status Request (35=AF) message for all working orders for an instrument.

8. Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

9. Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

Intarview | Tast Suite - Heln

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

This: bost coube ke up fo soverl mirbes. Ploase do not closs ihe window duriee the fest. Chrsieg window/siopging best roguins i smin Be list rom siepd
Purpose
Thes Prurposa of s st is 1o vty hat cusiomssr apgication can subrmst Order Mass Stfis Request{55=AF) and secin Onder S2as Request
#1150 L L

Salactad |nstrumant|s); | Unlcck |

Mote: Press the Start Test button to start or restart a Test. Pleass do not press the Start Test button
again f you are currently ranning this test

Test Not Running

Description Flag Statun
1 Orwer an iLink connection, send a Limi Order message using one of the selecied dummy instruments. > Not Tested
2 Recetve and Process Execution Report - New Order. o MNotTesied
3 | Submit 3 second Limit Order using S same instrument used 3 step 1 increasing e price. o | NotTesied
4 Recetve and Process Execution Report - New Order. & Not Tested
5 | Submit an Order Mass Status Request{3S=AF) message ke all working orders 1or an Inssrument. & | Mot Tested
& | Receive and Process Exscution Report - Status{35=8 & 150=I) & | Mot Tested
T Recatve and Process Execution Repoe - Status(35=8 & 150) & | Mot Tosied
Key ] 1 e et pes 0.

(Test resuits wil sutomatscally rofrosh for up 10 2 minues)
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Support MOSR functionality for a particular market segment
for Pre-Registration Format

The purpose of this test is to verify that the client system customer application can submit an Order Mass Status Request

(35=AF) and receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for
a specific market segment.

This test case is mandatory if you selected Market Segment in the interview question Which Mass Order Status Functionality
does your system support?

> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.
3. Over an iLink connection, submit a Limit Order for the selected instrument.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Using the same instrument, submit a second Limit Order.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

7. Submit a Mass Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a specific Mar-
ket Segment.

8. Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

9. Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

Interview Test Suite - Help
Steps of the test: Suppert MOSR functionality for a particular market segment for Pre-Registered
Format
Thes: tirsd coubd ke L 10 Sevorl manutes. Pisasse do not coss the window dunrg the best. Closng window'siongeang es reguns 10 mnun B lest rom siep1
Purposs
Th paarpoes o W bisd i s ity YIBT: Cam Miris Staturs Resqursti ¥5=AF Stahs
Rt Ackraraipcigiers (358, 150=1) whir obmnng stalus fir 6 working ofdr fof & Spocil meankel segmint
Selected Instruments): | Unlock |
HNote: Press the Start Test bution to start or restart a Test Please do not press the Start Test bution m
-again if you are curmently running this test.
Test Mot Running
Description Fleg | stamus
1 ‘Ower an ILink connection, submit & Limit Ordar fof the sslected instrument. ] Mot Tested
7 | Recetve and Process Exscution Repor - New Order. & | MotTested
a Using the: same Instrument, submit a second Limit Order, ) Mot Tested
4 Recetve and Process Exscution Repon - New Order. - Mot Tested
Submit Order Status Request38=AF) message with tag 585 MassStatusReq Type=100 for al orders for a -
5 specfic Market Segment. & | bot Tested
8 | Receive and Process Execution Repor - Status{35=8 & 150=I} o | Mot Tested
T Receive and Process Execution Repor - Status(38=8 & 180=() ] ot Tested
Wey @ ot tested @ complete | percing @ Taled
(Tirst resuits will ntomatscally felash for up 10 2 mirtis)
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Support MOSR functionality for a particular market segment
for On-Demand Format

The purpose of this test is to verify that the client system customer application can submit an Order Mass Status Request
(35=AF) and receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for
a specific market segment.

This test case is mandatory if you selected Market Segment in the interview question Which Mass Order Status Functionality
does your system support?

»>  To run the test

1.

2
3.
4

v

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

Select START TEST.
Over an iLink connection, submit a Limit Order for the selected instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Using the same instrument, submit a second Limit Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a Mass Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a specific Mar-
ket Segment.

Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

e s | Heln

Steps of the test: Suppert MOSR functionality for a particular market segment for On-Demand
Format

Ths tirst could bk L 10 Srvrml minutins. Pioass 00 ol oose he window during tho hist. Corsing witiowSI0Ngn{ 1651 Pegurs 10 1run e lrst iiom siep!

Purpose
T s st 15 4 i Eumlorm Marss Stabas Recuinil( M=AF Stahrd
R (358, 150 stahs for for pr——
Selacted Instrumants): | wnlock |
Hote: Press the Start Test bution to start or restart & Test. Please do not press the Start Test button m
‘again I you ane curmently running this test.
Teat Mot Running
Description Flag | Sttus
1| Over an iLink connaction, subrmit 2 Limit Order fof the selected instrument. o | Mot Tested
2 Receive ang Process Execution Repon - New Order. ] Mot Tested
a Using the same instrument, submit 2 second Limit Order, ) Mot Tested
4 | Rucaive and Process Exscution Repon - New Order. o | Mot Tested
Submit Order Status Request| 35=AF) message with tag 585 MassStatusRegType=100 for all orders for a
5 Mot Tested
specific Market Segment. -

& | FRecelve and Process Execution Repon - Status{35=8 & 150=I)
7 | Receive and Process Execution Riepor - Status{36=8 & 180=()

Koy @ roltested @ complets 4 pering @ faled
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iLink Order Mass Status Request for all working orders for Pre-
Registered Format

The Purpose of this test is to verify that the customer application can submit an Order Mass Status Request (35=AF) and
receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an
instrument group.

This test case is mandatory if you selected All Orders in the interview question Which Mass Order Status Functionality does
your system support?

> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.
3. Over aniLink CGW connection, send a Limit Order message using one of the selected dummy instruments.
4

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

v

Submit a second Limit Order for an instrument different than Step 3.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

7. Send a Order Mass Status Request (35=AF) message for all working orders.

8. Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

9. Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

intacview Tost ste | Heip

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

s best coukd bake U 10 Soworl minutes. Phass do nod coss the window durng tha test. CHrsing wirdow'siopgang st reguies o rerun T st from siop]

Furpase
Thin parpesssd o thes Bost i by ity 1t cuslomae appbeation can subimet Croer Mass. S2atus Faguest{35-AF) and facon Onor Sia0.s Feauost
3558, 150=1) when 0 o il e I,

Selacted Instrumentis}: | Uniock |
Nots: Press the Start Test bution to start or restart a Test. Please do not press the Start Test bution [ sTARTTEST |
‘again i you ane curnently running this test.
‘Test Hot Running
Description Flag | Stats
1| Ower an iLink COW connsction, serd  Limil Order measage uaing one of the seleched dumiy instiumnents. & | MotTested
2 | Recetve and Process Exscution Repor - New Order. o | MotTested
3 | Submita second Linit Order fof 30 inatrumerd dilenect than siep 1. o | Mot Tested
4 Recaive and Frocess Execution Repor » New Order. o | Mot Tested
s Send an Order Mass Status Request(35=AF) message for all working orders. o | MotTested
& | Receive and Process Exscution Repon . Status{35=8 & 150sI) o | hotTested
7 Receive and Process Execution Repor - Status(35=8 & 180s() o | Mot Tesied
Kay: @ rol bested @ conpiele @ pining @iskd
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iLink Order Mass Status Request for all working orders for On-
Demand Format

The Purpose of this test is to verify that the customer application can submit an Order Mass Status Request (35=AF) and
receive an Order Status Request Acknowledgement (35=8, 150=I) when obtaining status for all working orders for an
instrument group.

This test case is mandatory if you selected All Orders in the interview question Which Mass Order Status Functionality does
your system support?

»>  To run the test

1.

2
3.
4

v

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.
Over an iLink connection, send a Limit Order using one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Submit a second Limit Order for a different instrument in the same instrument group used in Step 3.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order (35=8,3-
39=0) message.

Send a Order Mass Status Request (35=AF) message for all working orders.

Receive and process Execution Report - Status (35=8 & 150=I) for the first order.

Receive and process Execution Report - Status (35=8 & 150=I) for the second order.

ptacviaw Tost e | Halp:

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

This st could ko Lp 10 Sovensl Mminuies. Pioaso 00 N0t cose the wndow Gung T st Closng window'SInpeing 1St Fegans 10 1mnn. T st rom step!
Purpass
Thes purpose of thes st is 1o vanfy suterit Orier Marss Stats Rogus(35=AF Ovcior St Recust
(358, 150 () when ] for all workng order
Salocted Instrumentis): =3
Hoks: Preas the Stant Test button 1o start or restart & Test. Flease do not press the Start Test bution
‘again if you are curmently ruPnIng this best.
Tea1 Hat Runeieg
Description Flag Sstun
1 ‘Ower an iLink CGW connection, send a Limit Order message using one of the selected dummy instruments, - Not Tested
2 | Recelve and Process Execusion Report - New Ordes. & | Mot Tesied
3 | Subimit s second Lima Order for an instrument diflenent than step 1. & | Mot Tested
4 Receive and Process Execution Report - New Oioer, o | Mot Tested
5 Send an Orger Mass Status Requesti 35=AF ) message for all working orders. ) Neot Testes
6 Recetve and Process Execution Report - Status(35=8 & 150«1). o | ot Tested
T Recefve and Process Execution Report - Status{35=8 & 150=1). o | Mot Tested
Key: @ ol iested @ conpicle @ perving @ faded
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Futures and Options MDP for FX Spot Plus

Certification

Use the Test Suite tab to run the F&O MDP for FX Spot Plus certification test cases required to certify your application. You
are required to select and run each test case in the test suite. Test cases are available based on your Interview responses.

Current Testing Configuration

Tantar;
Troe: Automated Trading System

Company Name: [z ~|
B . “ategory:  PTOp System
Market: [Futures & Opticns | o o
: ) e
Purpose: Market Data -
- r - 1604 MarkeiData
A e -
pplication System: | r b . .
Test Suite: | F&O MOP flor FX Spat Plus: -

MOTE: This test suite utilizes the NEWRELEASE environment.

Identifier: ELLCE I unassicn | Pre-Cerification Interview: & Complete
Test Suite Status: O ot Tested
NOTE: You chose a testing Application System. If youwr intention is 1o certify, ple a different System from the drop-ds
Interview Test Case ot Certification | Melp
PO MOP for FX Spot Plus Certification Tests Ratest Fisg Ststus Mandutory/Optional - Exscuted By
Security Deliniion Messages For FX Snol Puus - Rt Tested Manatory ot Available
Mot Tested Mandatory Hot Available
& Hot Tested Warzatory Mol Aailable
&  MoiTesed  Mandstory  NolAvilable
EX 5008 s I Book M for Market by Order Systems @ Mot Tested Mandatory Mot Available
@ Nt Tested Mangatory Hot Avallable
& Mot Tested Mangatary Mol Available
- Mot Tested Manastory Mol Available
| REFRESH | Koy @ not tested @ complets & pendesy @ tabed
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Security Definition Messages For FX Spot Plus

The purpose of this test is to verify that your application can properly receive and process FX Spot Plus Security Definition
Messages.

This test case is mandatory.
»> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.

2. Select START TEST.

3. Confirm that your application successfully received and processed the Security Definition Message.

intarview  Test Suite - Hess

Steps of the test: Security Definition Messages For FX Spot Plus

Tiis ties? couid taice up b sevesral minstes. Please 0 not close the window during the Best. CInsing window/siopping est regusres i renn the test from stept
Furpose
The gaprse of this best s 1o werity that yous agplicaton can gropsery recsive and prooess FX. 5ot Pius Securty Defirition Messages

Inatrumants); Select Instrumenals anne - E=3
Deseripion Flsg | Suns
1| Confim Bat your apphcation successhally received and processed the Security Definiton Message & | Mot Tested

Key: @ rt tasted @ complete & pendng @ taed
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FX Spot Plus Book Management Messages for Market by Price
(MBP)

The purpose of this test is to verify that your application can properly receive and process book management information for
non-implied markets.

This test case is mandatory if you selected Market by Price in the interview question Which of the following ones does your
application support?

P> To run the test

1.

o vk w N

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Select Yes or No to confirm books are empty for the selected instruments.

Receive a set of orders for the instrument.

Receive cancellations for orders.

Confirm quantities and prices on the book for the instrument, which varies based on the instrument book sent.

interview | Test Sute - Help

Steps of the test: FX Spot Plus Book Management Messages for Market by Price (MBP)

Thch st couckel Tk 2 10 SRl PR, PHIE 00 108 Ciob the vndov Sonng thar TR CIo6ng vendovw SRS DSt MUK 10 PN e it 1rom Siep]

Purpose
T purpoba of U6 WAL S 30 vy TR yOur BORICINON LI Dropiety IRV B0 PIOcHsE ook managesn slurmanen for son moled T

Instrument]s): Select instruments) - Channed v EZ
Descripson | Fug Statux
Confiren bosks 3ne empty for selected instrumnts & | Mot T
Fiecuree 3 a1 of croers for the insrumant & | Mot Tessed
3 | Fecewve canceissons for orcers & | Mot Tesses
4 | Confren quanstes and prioks on he ook for the instrument & | MotTessed
— PP — pr—
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FX Spot Plus Book Management Messages for Market by Order
(MBO)

The purpose of this test is to verify that your application can properly receive and process book management information for
non-implied markets.

This test case is mandatory if you selected Market by Order in the interview question Which of the following ones does your
application support?

»>  To run the test

1.

AN A T ol

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Select Yes or No to confirm books are empty for the selected instruments.

Receive a set of orders for the instrument.

Receive cancellations for orders.

For each order, confirm the price (MIDEntryPx) and quantity (MDEntrySize) by its priority in the book for the dis-
played instrument, which varies based on the instrument book sent.

terview | Test Suite - Help

Steps of the test: FX Spot Plus Book Management Messages for Market by Order (MBO)

s 1Bt coulc TR UE 10 SRRl s, PIese g0 500 Ciobk U wndow during the L CI08NG Nendow FIO02ig THES IGURIEE 10 PN g 15! rom Bikg

Purpose
Thi geargasie of Lhis D608 59 vty ER0E your BESRCRISN A7 Drogaity MRSV B DICHSH DOCK MINBgRSN informason for N smpled mans

Instrumenti s} [Select Instrumend(s) - Channe! W | Select |
Descripon | Fug Status
Carfirm otk Sn ety for seiected imstruments. & | Mot Tesed
Fwcave 3 30¢ of orders for the ingtrumant & | totTessed
3 | Fecewe canceliasons for orders. & | MotTested
4 | For wach orcer, confirm the priow and Guaety by 5. priority in the Dock Lsing the folowing insirument & | NotTesed
Mew: @ nottestsd @ comgiele & pendng @taed
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AutoCert+ CME FX Spot+

FX Spot Plus Consolidated Book Management Messages for
Market by Price (Implied)

The purpose of this test is to verify that your application can properly receive and process book management information for
implied markets.

This test case is mandatory if you selected Yes in the interview question Does your system support implied markets?, and
selected Market by Price in the interview question Which of the following ones does your application support?.
> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.
Select Yes or No to confirm books are empty for the selected instruments.
Receive a set of orders for the instrument.

Receive cancellations for orders.

o vk w N

Confirm quantities and prices on the book for the instrument, including the implied book. The instrument varies
based on the instrument book sent.

ervien  Test Suite - Help
Steps of the test: FX Spot Plus C lidated Book M Messages for Market by Price
{implied)
This tiest could Do U 20 Several mruss. Please 00 B0 Ciose the vindow duning the st CI08ing vendow FIDO0IG 132 IeGUINK 10 Perun the st from Fiep
Purpose
Tha gorpess of ths Wit <5 10 whelly INR Our BRSEENNEN E3N (ropaty ¢ 302 PIOCASE BOOK MENIGETANT SIormanon d2e mpied MANEN
Instrumentjs): [Select Instrument{s) - Channel - E=
Descripbon [rug [ smawus |
oo bocks are engly for Selecied insruments. =] Mt Tenied
2 | Recewve 2 sa2 of orders for ora of ther selected instrumant. o | Mot Tessed
3 | Festve cancellatons % odens o | Mot Tesed
& | Confom guantites and proes on e boo for ord of the Selecied Ingrument (Ingiuding impled ook o | Mot Tested
Koy @ nottested @ comgiets erdrg @taied
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FX Spot Plus Implied Order Book Management for Market by
Order Systems

The purpose of this test is to verify that your application can properly receive and process book management information for
implied markets.

This test case is mandatory if you selected Yes in the interview question Does your system support implied markets? , and
selected Market by Order in the interview question Which of the following ones does your application support?.
> To run the test
1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
2. Select START TEST.
3. Select Yes or No to confirm books are empty for the selected instruments.
4. Receive a set of orders for the instrument.
5

For each order, confirm the price (MDEntryPx) and quantity (VIDEntrySize) by its priority in the book for the dis-
played instrument, which varies based on the instrument book sent.

6. Confirm the implied quantities and prices on the book for the same instrument. The instrument varies based on the
instrument book sent.

erien Tetsure [ Help

Steps of the test: FX Spot Plus Implied Order Book Management for Market by Order Systems
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FX Spot Plus Consolidated Recovery Test for Market by Price
(Implied)

The purpose of this test is to verify that your application can perform a recovery test for implied books. For example, if a user
does not receive all messages from the system during a trading session, it will be necessary to perform a recovery to update
the books.

This test case is mandatory if you selected Yes in the interview question Does your system support implied markets?, and
selected Market by Price in the interview question Which of the following ones does your application support?.

P> To run the test

1.

N o v s~ w DN

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Select Yes or No to confirm books are empty for the selected instruments.

Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels, and recover the messages with the snapshot feed.

Receive market data for a set of orders and cancels for the recovery instrument.

Confirm quantities and prices on the book for the instrument, including the implied book. The instrument varies
based on the instrument book sent.

erview  Test Suite - Heip

Steps of the test: FX Spot Plus Conselidated Recovery Test for Market by Price (implied)
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Instrumentis] Select Instrument(s) - Chasne! ~] E=1
Description Flag |  Status
Camorn boics 3o 4oty £ SACING IRSTTANTS. & | ot Tesee
H Rieceive market cats for & sef of onders and canosls for the instrumaent o | Mot Tested
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4 | Receive market cats for 3 st of orders and cancels for the recovery instnument & | Mot Tested
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FX Spot Plus Implied Recovery Test for Market by Order
Systems

The purpose of this test is to verify that your application can perform a recovery test for implied books. For example, if a user
does not receive all messages from the system during a trading session, it will be necessary to perform a recovery to update
the books.

This test case is mandatory if you selected Yes in the interview question Does your system support implied markets? , and
selected Market by Order in the interview question Which of the following ones does your application support?.

»>  To run the test

1.

N o v &M w DN

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Select Yes or No to confirm books are empty for the selected instruments.

Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels and recover the messages with the snapshot feed.

Receive market data for a set of orders and cancels for the recovery instrument.

Confirm quantities and prices on the book for the instrument, including the implied book. The instrument varies
based on the instrument book sent.

rherview  Test Suite - Help

Steps of the test: FX Spot Plus Implied Recovery Test for Market by Order Systems
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AutoCert+ CME FX Spot+

FX Spot Plus Recovery Test for Market by Price (MBP)

The purpose of this test is to verify that your application can perform a recovery test. For example, if a user does not receive all
messages from the system during a trading session, it will be necessary to perform a recovery to update the books.

This test case is mandatory if you selected No in the interview question Does your system support implied markets?, and
selected Market by Price in the interview question Which of the following ones does your application support?

> To run the test

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

Select START TEST.
Select Yes or No to confirm books are empty for the selected instruments.

Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels and recover the messages with the snapshot feed.

Receive market data for a set of orders and cancels for the recovery instrument.

N o v M wDN

Confirm quantities and prices on the book for the instrument (non-implied). The instrument varies based on the
instrument book sent.

e Tetsore | Help

Steps of the test: FX Spot Plus Recovery Test for Market by Price (MEP)
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AutoCert+ CME FX Spot+

FX Spot Plus Recovery Test for Market by Order

The purpose of this test is to verify that your application can perform a recovery test for non-implied books. For example, if a
user does not receive all messages from the system during a trading session, it will be necessary to perform a recovery to
update the books.

This test case is mandatory if you selected No in the interview question Does your system support implied markets?, and
selected Market by Order in the interview question Which of the following ones does your application support?

» To run the test

1.

N o v &M wDN

On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click SELECT.
Select START TEST.

Select Yes or No to confirm books are empty for the selected instruments.

Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels and recover the messages with the snapshot feed.

Receive market data for a set of orders and cancels for the recovery instrument.

Confirm quantities and prices on the book for the instrument. The instrument varies based on the instrument book
sent.

cterview  Test Suite - Help

Steps of the test: FX Spot Plus Recovery Test for Market by Order (MBO)
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FX Spot Plus Statistic Messages

The purpose of this test is to verify that your application can properly receive and process statistic messages. This test case is
mandatory.

P> To run the test

1.
2.

AutoCert+ CME FX Spot+

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

Select START TEST.

A trade summary was sent. Please validate the following values based on the instrument book sent (instrument var-

ies).

e tag 270-MDEntryPx

e tag 271-MDEntrySize

Electronic volume statistics were sent. Please validate the following value: tag 271-MDEntrySize.

A trading session high price was sent. Please validate the following value: tag 270-MDEntryPX.

A session low offer was sent. Please validate the following value based on the instrument book sent (instrument var-

ies): tag 270-MDEntryPx.

Interdew | Taut Suite - Help

Steps of the test: FX Spot Plus Statistic Messages
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