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Disclaimer

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, 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
a futures 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 they cannot expect to profit on every trade. All
references to options refer to options on futures.

Notice to individuals located in the United Kingdom. The materials contained in this communication are directed only at
persons with investment experience (i.e., “investment professionals”). Persons who do not have professional experience in
matters relating to investments should not rely on any of the information herein. The investment activities to which these
materials relate are only available to persons with investment experience. Any request to engage in the investment activities to
which these materials relate, by persons other than those with investment experience, shall be denied.

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Chicago Mercantile Exchange, Globex, iLink, E-mini, CME
EOS Trader, Galax-C, FirmSoft, CME DataSuite, and CME DataMine are trademarks of Chicago Mercantile Exchange Inc.

FIX™ and FAST™ are trademarks of FIX Protocol Limited. FIX/FAST SM is a service mark of FIX Protocol Limited.

Eris Exchange and the Eris Logo are registered trademarks of Eris Exchange, LLC. Eris SwapBook, Eris BlockBox, and Eris PAl are
trademarks of Eris Exchange, LLC.

All other trademarks are the property of their respective owners.

The information within this document 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 document are hypothetical situations, used for
explanation purposes only, and should not be considered investment advice. legal advice, or the results of actual market
experience. The information contained within this document does not constitute legal or investment advice.

All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT, and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 © 2014 CME Group Inc. All rights reserved.
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AutoCert+ Eris Exchange

Please submit user experience feedback about this help system.

Getting Started

The AutoCert+ tool is an automated testing tool for validating application functionality. It provides an easy-to-use web interface
for walking through CME Group certification scenarios.

To facilitate the process of connecting a customer application to Streamlined FIX/FAST for the Eris Exchange, CME Group
provides a dedicated certification environment to allow customers to test their systems before they complete certification.

The Streamlined FIX/FAST for the Eris Exchange tests focus on verifying that customer applications can receive and process
market data messages for Eris Exchange products.

Streamlined FIX/FAST for the Eris Exchange certification testing consists of the following test cases:

e Security Definition

e Book Management (Market by Order)

e Recovery via TCP Replay

e Single Order Book Reset

e Channel Reset

e Request for Quote (RFQ)

The following assumptions apply to each test case:

e The book is clear at the beginning of any scenario requiring orders to be sent.
e AutoCert+ selects dummy instruments.

e A setof instruments is reserved for each customer while running scenarios that require orders to be sent.

[:} To run and navigate AutoCert+:

Log into the automated certification tool.

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

Complete the Interview for this test suite.

Complete applicable test cases.

T A W N R

Complete the certification process from the Post Certification tab.
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What's New

AutoCert+ Eris Exchange

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

Date
10/13/15
4/15/14

11/5/12

9/17/12
9/23/11

2/24/11

Author

]

NU

Topic

All

Security Definition

Interview

Getting Started

Description
Added Feedback feature
Updated links and edited for Help standards.

Updated test to include Security Definition for spreads.

Updated to include question about supporting spreads.

Enhanced Getting Started section.
Updated all screens for 4.0 enhancements.

Initial release.
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AutoCert+ Eris Exchange

Interview

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

b To complete the interview process:

1. If you answer "Yes" to the question, "Does your system support RFQ (Request for Quote) Messages?", then the RFQ
(Request for Quote) Message test is included as a mandatory test. If you answer "No," the RFQ (Request for Quote) Mes-
sage test is included as an optional test.

2.

If you answer "Yes" to the question, "Does your system support spreads?", then a Security Definition and a Security
Definition message with a delete instruction for a spread will be sent during the Security Definition test.

3. Click "Complete".

Current Testing Configuration
Compary Hama: CNE HTERHAL TESTHNG - Tostor: smoke Bestl -
Syatem Profile; KT Tasts « Non-datomated Trading System 10 - TestSaite: Erm Exchange -
SerderCamp : S P—— m Pre-Certification Interview : 5 Hot Complete
Test Suite Status: D Hot Tested

oz Enchign nden & Heal)

« Yes
e Ha
o] ves
i Ha
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AutoCert+ Eris Exchange

Security Definition

This test verifies that your application can properly receive Security Definition messages and properly handle the deletion of
Dynamic Security Definition messages.

Note: This test is mandatory for all customers.

Note: If you answered "Yes" to the question, "Does your system support spreads?" in the Interview, then steps 3 and 4 will be
included for this test.

Interview Test Suite - Post Centifi

Steps of the test: Security Definition Messages for ERIS Instruments

This test could iake D 1o seversl minutes. Plaase & nol clase the window during the test Cloaing windo wisiopping 1882 requines 8o rarum the fest from siep)
Furpose
The purpose of this best i to verity that your application can properly receive Securty Definition Messages and property handie the deletion of Cynamic
Securty Defnibon messages

Selected Contractz 107=-USD 5v-U50 20129218 05001 0% -U3D 20130320 0.500 - 724 m

Category P Port
Incremantal Feed A 239.43.100.26 15627
Incremantal Feed B 239.43.100.26 15628
TCF Replay 1721632232 12345
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test m

button again if you are currently running this test.

. Description Status

1 Confirmn thal your application successiully received and processed Securnty Definition Response Message. o

2 Confirm that your application successhally receved and processed e delete Security Definilion Response
Message, o

3 Confirm thal your application successfully reckhied and processed Secunly Definition Message for a Spread
Insirument -
Confirm that your application successfully received and processed e delale Security Definilion Response
Meszsage for a Spread Instrument v

Key: @ nof fested i complete pening i iaded
REFRESH

D’ To complete the Security Definition test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.

2. Click the "START TEST" button.

Note: DO NOT select the "START TEST" button once the test is in progress.

3. Confirm that a Security Definition message was received and processed.

Enter the values for the following tags and click Submit:
e tag 55-Symbol
e tag 1151-SecurityGroup
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AutoCert+ Eris Exchange
e tag 541-Maturity Date
4. Confirm that a Security Definition message with a delete instruction was received and processed.
Enter the values for the following tags and click Submit:
e tag 55-Symbol
e tag 1151-SecurityGroup
e tag 980-SecurityUpdate Action
5. Confirm that a Security Definition message for a spread instrument was received and processed.
Enter the values for the following tags and click Submit:
e tag 55-Symbol
e tag 1151-SecurityGroup
e tag 167-SecurityType

6. Confirm that a Security Definition message with a delete instruction for a spread instrument was received and pro-
cessed.

Enter the values for the following tags and click Submit:
e tag 55-Symbol
e tag1151-SecurityGroup
e tag 980-SecurityUpdate Action
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AutoCert+ Eris Exchange

Book Management - Market by Order

This test verifies that you can receive and process book management information that is arranged in Market by Order levels for
Eris instruments.

Note: This test is mandatory for all customers.

Current Testing Configuration
Company Mare; [} Tonber; BSE a1
Syulem Profile: |:r.' TEST PROFLE - Automated Treang Syides 1.0 _ﬂ Tontiute:
SO § poorss N Pre-Cortfication iInterview : (G Completa
Tedl Sate Tnabuss In Progress

wchamos Cinlin ||

Inbereiew Teal Juite - F

Steps of the test: Book Management for ERIS Instruments
Thas best covit laae o B0 seversl mnutes Fiease 50 nol closs e windaw durng the tewd Coang window Floppng best recuines fo rerun Toe besd from sleg |
Purpose

Tha purpene of T Seat i 5 verty B yor BopECation an proparly recene BAd Srocens Book manapement Risrmaten Mt m arnged ik Lsrtel by
Chrder el Por ERES Inpirumanty

Selected Comtrace: 10v-USD 724 IR

Catrgary " Part
Incremental Fead & 23943900 28 18837
Incremental Fesd B 23943100 28 15428
TCP Replay 172163230 00
Hode: Press the $art Tost bution to wien or restart s Test, Piease do not press. the Ster Test [ START TEST |

bastion SQam if y0uU Me CUTTEnty nunning this test.

| Descripton st
1| Conliem that T Dok is emply "

2 . Rective and prooess onders for one insinament o

3 | Foeceivh canceliaions for crders. r

4 Coniemn quaniibes and prces on the bock -

8 RECHE 3 nibw ofer Book Up1ate MEsSIgE 3 SEME price -]

i . Receive 3 changed bid book updabe MESSage wilh new quantiy. &
Conlern quanibes and prces on the bock a4

Koy @ nol tested @ compiete i perding @ taled

D’ To run a Book Management test:

1. From the "Contract" drop-down, select the desired contract if the contract is not already locked.

2. Click the "START TEST" button.

Note: DO NOT select the "START TEST" button once the test is in progress.

3. Confirm that the book is empty.
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AutoCert+ Eris Exchange

4. Receive and process orders for one instrument.
5. Receive cancellations for orders.
6. Confirm the quantities and prices on the book.

Enter the price (tag 270-MDEntryPx) and quantity (tag 271-MDEntrySize) for each bid (269=0) and ask (269=1) order
now present in the order book.

Confirm quantities and pricas on e book.
Instrument 10¥-LED
BuyPrice  BuyQuantity Sellfrice | |SellQuantity
0.0 [0 | oo |[o |
o0 o 0.0 1B |
0.0 o 0.0 [|o |
[o.0 o 0.0 | o |
[0 [o 0.0 o |
g [0 [0 0.0 [[o | &
E g N CTR— |
E g R CTR— |
0.0 |[o | 0.0 ||o |
0.0 [[o [0 ||o |
0.0 |[o [0 |[o |
0.0 |[o | oo |[o |
 submit |

7. Receive a new offer book update message at the same price.

Enter the book level (tag 290-MDEntryPositionNo) and price (tag 270-MDEntryPx) of the new order.
8. Receive a changed bid book update message with a new quantity.

Enter the book level (tag 290-MDEntryPositionNo) and quantity (tag 271-MDEntrySize) of the changed order.
9. Confirm the quantities and prices on the book.

Enter the price (tag 270-MDEntryPx) and quantity (tag 271-MDEntrySize) for each bid (269=0) and ask (269=1) order
now present in the order book.
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AutoCert+ Eris Exchange

Recovery via TCP Replay

This test verifies that your application can recover missed Streamlined FIX/FAST Eris Exchange messages via TCP Replay.

Note: This test is mandatory for all customers.

Current Testing Configuration

L sy Naprrar F Y Tevier

st wmeri
Sywiem Profis |2 _TEST_PROFLE - Astomaied Trasing Syaism 1.0 = Tau Saste I T -I
it g roarzs IECEEEE Bre Caruiaatnn voerew 0 Complete
Tesl Lafe Lish e gty
Erin Exchacas Do bl
iaervew | Tewi dane -
Steps of the test: Recovery via TCP Replay for ERIS Instruments
Tha el coud teas 5 i emered mrudes. Pisess do not cowe T wendow during e el Ooarg window adoeeng teel recere ko reren B besd Som adeg !
P
g purnone o B e o B vty Fal yoer sookision cat peeloes B redtveny v TOF Becwy for S measagen
Seleied Contract: 1orush . TH o [T
Caisgary " ot
T F i o ERRL ] 15437
inoremeental Faed B X343 10024 RLE]
TCP Rapiay RN TR
Siovin: Prewn $ue 35ar] Teat bufion io alarf or renterd s Teal Plaane do nof pres the Start Test " STARTTEST |

Ibnstion g I you e curtenlly fusneng s lesl

] tietn
1 o o Bl BOOK [ Sply i
AateCafte pands fome Ll Doty Bock opdalng Ban creslen 3 oog Bul aasdi 1o B4 tetvwirsd o
| EiRalkiR g TOP Sharaciion nd fubmill § Loson miiiaos wiing pour Alelids Sederkali o
4 Rucang 3 Lagan Conrmalion maniagh i
Fubama 3 Uarkopd Daks Rt manage o
L] R afgamngd FOCEAST rgcowsry mani-apss Tl ween reguaiied in S Llarket Dy Reguss! mansags o
T Recnw and procere 3 Lageut mareage o

Ry et eied i compie S e

LR

D’ To run a Recovery via TCP Replay test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
Click the "START TEST" button.

Note: DO NOT select the "START TEST" button once the test is in progress.

Confirm that the book is empty.
Receive market data book updates. There will be missing messages which need to be recovered.

Establish a TCP connection and submit a Logon message using AutoCert+ credentials.

Confirm that a Logon message was received.

Submit a Market Data Request message to request the range of missing messages.

Receive Streamlined FIX/FAST recovery messages that were requested in the Market Data Request message.

© ® N o U kW

Confirm that a Logout message was received.
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AutoCert+ Eris Exchange

AutoCert+ closes the TCP connection.

-13 - User Manual



Single Order Book Reset

AutoCert+ Eris Exchange

This test verifies that your application can properly receive and process book reset messages in order to recover a single order

book.

Note: This test is mandatory for all customers.

Current Testing Configuration

Company Name: A

Tester:

Syatem Profile: | DEV_TEST_PROFLLE - Autemated Trading Syatem 1.0

185l userl

| TeatSuite:
Test Suite Status:
SenderComp : LTIl UHASSIGH | Pro-Cerification inferviow: @ Complate
Teat Suile Statua: In Progress

1 X

werview | Testsre ([

Steps of the test: Single Ingtrument Book Reset for ERIS Ingtruments

This test could fnke up to severnl misstes. Fiease do not ciose e window during the test Closing windowistopping test requines fo rerun the test Trom sbep

Purpose

The purpose of this test is to vendy that your appbcation can properfy receive and process book resst messages in order o recover the book

Sedected Contract: 197-USD - T34 m

Category P Port
Incrernendal Feed & 238.41.100.258 15827
Incrementsl Fead B 238.43.100.25 15628
TCP Replay 172183223 200249
Wate: Press the Start Test bution to start or restart o Test. Please do not press the Start Test ETART TEST
buttan again i you are currenty running this test
Descripion Status
1 | Cordinm Sz e book 1= empty. >
z | Cortinm you have recevied Book Resel message with 268, &
3 | Recerw resent beak without resetting the repan sequence number a4
4 | Corfirrn quariiies and prices on ihe bock far e selected instrsment, o

Hewr

D’ To complete the Single Order Book Reset test:

nirl b2ched i complete perecing i faled

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click the START TEST button to begin the test.

Note: DO NOT select the "START TEST" button once the test is in progress.
3. Confirm that the book is empty.
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AutoCert+ Eris Exchange

4. Confirm that the Book Reset? message was received.

Note: Tag 83-RptSeq should increment up from the last value from the previous message.

5. Receive the resent book message and process the orders.
6. Confirm the quantities and prices on the book.

Enter the price (tag 270-MDEntryPx) and quantity (tag 271-MDEntrySize) for each bid (269=0) and ask (269=1) order
now present in the order book.

Confirmn quanbities and prices on the Dook far the selecied instrument.

Instrumant 10%¥-LISD
BuyPrice BuyQuantity sellPrice sellQuaritity
0.0 o | [0 | |
0.0 o | [0 | |
oo | T |2 |
oo | T |2 |
[ | o | 0o |lo |

4 ] o | 0o || [ @

[0 [o | [0 |l |
0.0 0 | [o0 |0 |
[o.0 [[o | [0 o |
[00 | | (oo |l |
[o0 o | [0 |[o |
[o0 o | [0 |lo |
E

1Tag 35=X Tag 269=!
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AutoCert+ Eris Exchange

Channel Reset

This test verifies that your application can properly receive and process book reset messages in order to recover all books on
the channel.

Note: This test is mandatory for all customers.

Current Testing Configuration
Compary Hama: [+11 Toxter; (IEARTErg |
Syrstem Profie: |" W TIST_FROFLE - Astomated Tradirg Sywtem 1.0 d Tewt Suste: [rm Dschareage -
Test Suite Status:
Sandercomg ! rosrrs CEEER Preferieation e : G Complala
Test Suite St in Progress
i Exchan il \

mterview | Teat Suse -

Steps of the test: Channel Reset for ERIS Instruments
This test Could iy 13 io sereeral Mo Pipaas 42 nat Coag B windadw Surmg B tesl Closing windawisiopag ined mguinm 5 neren e teel o aieg

Purpscas
The pursooe al Sum Sew! B iz werly Sl pour gopkesios EaA propely rRCEncE 804 proceun ool reRel MENApEN 1ot b recoooer T kool

Sedected Contreey: 107-USD . T2 [TFEETY

Caegery L Poart
Incramantal Fasd A R ER 12627
it il Faed B 2304310024 13416
TP Raplay T2 183220 ot
Hole: Press the S1art Test bullon B SLam of resiart & Test Please 0o nol preds the St Test [ STARTTEST |

BTG A0N IT FOU 8N CUTTERTY runTing mhis fest.

Capncragpaon Stadun

1 Confiem books a8 amply for the Saleced nsument
| Forosive miarket data for a et of oeders.

3 | Conbeen quanttes s prcEs on M Bk 1od i Saleoed atrument

5 | Foeoshes nedant book with repor SeqUEents fumber resetlo 1

-
-
-
& | Raceivn Channel el messags with =) o
o
B Conlinm quaniies and prices on e book for he sekeched isrument o

.

D’ To run the Channel Reset test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.

2. Click the "START TEST" button.

Note: DO NOT select the "START TEST" button once the test is in progress.

3. Confirm that the book is empty.
4. Receive market data for a set of orders.
5. Confirm the quantities and prices on the book.

Enter the price (tag 270-MDEntryPx) and quantity (tag 271-MDEntrySize) for each bid (269=0) and ask (269=1) order
now present in the order book.
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AutoCert+ Eris Exchange

ConBrm quantities and prices on the DOk for the Seleched mnsinamignt
Instrurnent 10¥-LISD

BuyPrice BuyQuantity SellPrice SellQuantity

0.0 o ' 0.0 o

0.0 0 | [0.0 0

0.0 [0 0.0 0

3 0.0 ] 0.0 0 @

] ] 0.0 0

0.0 ] 0.0 i]

0.0 L4 (0.0 ]
i 1i] 0.0 [u]

B

6. Receive a Channel Reset! message.

7. Receive the resent book.

Note: Tag 83-RptSeq should be set to 1.

8. Confirm the quantities and prices on the book.

Enter the price (tag 270-MDEntryPx) and quantity (tag 271-MDEntrySize) for each bid (269=0) and ask (269=1) order
now present in the order book.

1tag 35=X tag 269=J
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AutoCert+ Eris Exchange

Request for Quote

This test verifies that your application can properly receive and process Request for Quote messages.

Note: If you answered "Yes" to the question, "Does your system support RFQ (Request for Quote) Messages?" in the Interview,
then this test is mandatory. If you answered "No," then this test is optional.

Current Testing Configuration

£ argary Hasra [+* Tenter TSl e

Spaiem Protic [oev_Test_recrie - Auteomied Tracey Systes: 1.5 = Taad St
Test Suite Status:

SerderComp : rosres IEEEEE Pre S erule st nlereee G Comiplen
Tend bafle Hatus I Prsgress
Eefih Bachiass Ol I

el Test Suste -

Steps of the test; Request For Quote Message for ERIS Instruments
Thim et Souddl Lt w
Purposis

T fniriod Pk e B P DU i B (84 (e i 85 (bl Rl B Conit Rieh b

1o neveral mestes. Paass 0o oot cioee B windaw Suring T st Claing wndomialooping ieal recures 9 rerss B feed from aiep |

Salected Contract; 10v.uE0- T [EEEY

Canegpay = Por
Feitriiill F el A Fa Ba T 1LAIT
incremenial Faed B THRAD A0 L]

TCF Raplay 1721833 390 *0039

teirie Freas P e Tos Dnttor b 8001 of feaer) & Tesl Pledie oo mid i=eis he e Tes [ START TEST |
BATICa ekt if pOi 0@ CLETHIEY FUATRRD T 1AL

[ Deacripbon

1 Coonfies il yout SppECIBON et il Nehed 3nd proceiisd RFQ medasgs

D’ To complete the Request for Quote test:

1. From the Contract drop-down, select the desired contract if the contract is not already locked.
2. Click the "START TEST" button.

Note: DO NOT select the "START TEST" button once the test is in progress.

3. Confirm that an RFQ message was received.
Enter the values from the following tags:
e tag 55-Symbol
e tag 1151-SecurityGroup
e tag 537-QuoteType
e tag 38-OrderQty
| Dpencrgbon
Confie= Thal youn appheaiion woccenchuly (eosied 3nd procenied B O masisge
Bymitad
Bty G pa

sl Tioe o
TR,
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