- NYSE Euronext

Member Access using MMTP protocol via a Common Qustr
Gateway (CCG)

NYSE Euronext Testing Guide

March 2009 -V 1.0

This document has no contractual value and isyliteethange without notice 1 MM via CCG Testing Guide V.1.0 — March 09



- NYSE Euronext

VERSION HISTORY

Version Number Date Source Documents Used Reasos fssuing a New Version Sections changed

V1.0 March 2009 Member Access using MMTP / NSC protocol:

Euronext Testing Guide version 1.5

This document has no contractual value and isyliteethange without notice 2 MM via CCG Testing Guide V.1.0 — March 09



- NYSE Euronext

Table of contents

S I @@ NN | N = O I Y R N OO P PRR PP PURPRPTPRPN 4
CYCLE COL: LOGON MANAGEMENT ...ttt ateeeireststeeseseseseeeseeesees s aeeaeseseseaeseeas a2 e aes e e ese8eE S8 e e e e e e 42242 £ a2 s £ AL R 2R e A ee e £ e 2s £ 128 eAeEeEeh e e e e e e e e e es e s eEeh et et esee s anscseseneseenas 5
CYCLE C02: RESTART MANAGEMENT ......tutuittittiteueuitetsttstseeeieseiesees ettt tseseseassnesss e es s ebeheheb et e b0 121 e 282 e8 e 8 eheEeh e e ee £ s £t h e R eh e E b e b b et e ettt s bbb eenns bbb 10
CYCLE C03: RETRANSMISSION MANAGEMENT .......cuummmettrttststsestieteistetsesesasststs e esesssss sttt tstees b ebeseses sttt ts s ebeh et ebs et es e a b e b b e b bbbttt es b en b ense s 22
CYCLE C04: ADMINISTRATIVE MESSAGES MANAGEMENT .. cece.titittitiiteseseeeteeeteeseeaese s eseseassesasaeasaesseseseseseseeetesasas s e eansessssas s aessesereeeeesaeesasasassanseaees 25
CYCLE C05: CCG FAIL-OVER MANAGEMENT .....ottiturttuemtteteteteeseneseeseseses s eseseesseeaeeassesesesesesasassaeasaeseseseseseeeseeaeaeaeaeseeeseeesas e e aeseeseseseseeetesesnsasaeannesesaeas 29

Annex1- Fail-Over ReCOVEry Data FIOW KENAIMICS.........ooiiiiiiiiieie ettt sttt et e b e st e et e bt e she e eae e e b e e ebe e nmneesbeenneesneeennas 33

[1= SLE PROFILE ...ttt h bttt e a e b eeh e e e he £ 48 oAb e £ e as £ 4R e £ R e £ AR e e £ h bt £ E £ e Ah e e e as £ e b e e R e e e ae e ea e e e e eRe e ea b e e b e e snnenan e 34
CYCLE PO1: TRADING Subscription MANAGEMENT — PRIVAT UNSOLICITED MARKET MESSAGES .......cccutuiiiieemeieeeieieinesinesie s esesses e esneseeeens 35
CYCLE P03: TRADING Subscription MANAGEMENT — SOLITED MARKET MESSAGES........cttutuiiiiitieass sttt ettt 37
CYCLE PO4: MUIti-MARKET SUBSCRIPTION ..ot auumtettattatttsesesesesasesaesesessassesseassesssassasssssssesssssesesesasasssassssssssesssssnsasssassesssesesesasesssasnsasssssseassesasasasassas 38
CYCLE PO05: Multi-Member Subscription (SERVICE BURBAASP ONIY) ..ottt eeeeeeeeaeeeeas 39
CYCLE TOL: INCOMING MESSAGES DATA LAYOUT ...t eceuiiiiitieeteeeeeeetateesesestseseesseeasaeeasseseseeesasasasasseeseseeeseeaseeaesaseesesasetesasasae st aesteseseseseseseeas s et snnnaees 40
CYCLE T02: MESSAGES SPECIFIC FOR NEW WARRANTS & CHRICATES MARKET MODEL......c.cututitiiiiiiirimemeeseesieess ettt ssssese s 41
CYCLE T03: MESSAGES SPECIFIC FOR TCS PLATFORM ...uutitiiitiiiittitstts ettt ettt ses et es st es sttt b bbbttt h bbbttt st eb bbb bt 42

This document has no contractual value and isyliteethange without notice 3 MM via CCG Testing Guide V.1.0 — March 09



' NYSE Euronext

|- SLE CONNECTIVITY

CYCLE C01: LOGON MANAGEMENT

CYCLE C02: RESTART MANAGEMENT

CYCLE C03: RETRANSMISSION MANAGEMENT

CYCLE C04: ADMINISTRATIVE MESSAGES MANAGEMENT
CYCLE CO05: CCG BINARY FAIL-OVER MANAGEMENT

This document has no contractual value and isyliteethange without notice 4 MM via CCG Testing Guide V.1.0 — March 09



' NYSE Euronext

CYCLE C01: LOGON MANAGEMENT

CycCLE OBJECTIVES:

This cycle tests SLE ability to receive and intetgghe messages sent when a log-on attempt fails.

CycLE PREPARATION:

» Exchange ensures that the SLE is logged off.

» Customer checks their connections and make suré&tliais not logged on.

CYCLE DESCRIPTION:

UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. Logon Failure due to invalid
message ID

Customer initiates an SLE logon with an invalid sege 1D

SLE should interpret correctly logon reject. SLBw@ not keep
retrying as long as customer has not correctegrtbiglem.

2. Logon Failure due to invalid
SLE Id.

Customer initiates an SLE logon with an invalid SdE

SLE should interpret correctly logon reject. SLBw@ not keep
retrying as long as customer has not correctegrtbiglem.

3. Logon Failure due to invalid
Password.

Customer initiates an SLE logon with an invalid Sh&ssword

SLE should interpret correctly logon reject. SLBw@ not keep
retrying as long as customer has not correctegrtbiglem.

4. Logon Failure due to port
mismatch

Customer initiates an SLE logon with using portlifferent
SLE. (Applicable only if customer owns several SLE)

SLE should interpret correctly logon reject. SLBw@ not keep
retrying as long as customer has not correctegrbiglem.

5. Logon Failure due to already
existing connection.

Customer initiates a second SLE logon after alrdaoiyng
established a first place logon with the same SDE |

SLE should interpret correctly logon reject. SLBw@ not keep
retrying as long as customer has not correctegrbiglem.

This document has no contractual value and isyliteethange without notice 3
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CYCLE DETAILED INSTRUCTIONS:

UNIT 1: LOGON FAILURE DUE TO INVALID SEQUENCE NUMBER

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to begin test.

Customer | Customer initiates a SLE logon with Message SLE ID valid
ID that is not available START-REQ: START-NACK
Message ID higher than last message received

COMPLETION CRITERIA:

» SLE receives and interprets logon reject. SLE shaol keep retrying as long as customer has noéctad the problem.
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UNIT 2: LOGON FAILURE DUE TO INVALID SLEID.

INSTRUCTIONS:
Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to CNXRO1

Begin the test.

Customer | Customer initiates an SLE log-on with invalid | SLE ID invalid CNXRO01, CNXNO1
SLE Id.

COMPLETION CRITERIA:

» SLE receives and interpret logon reject. SLE showldkeep retrying as long as customer has noectad the problem.

UNIT 3LOGON FAILURE DUE TO INVALID PASSWORD.

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to
Begin the test.

Customer | Customer initiates an SLE log-on with invalid | SLE password invalid CNXRO02 , CNXNO02
SLE password.

COMPLETION CRITERIA:

» SLE receives and interpret logon reject. SLE showlokeep retrying as long as customer has noectad the problem.
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UNIT 3: LOGON FAILURE DUE TO PORT MISMATCH  (*)
INSTRUCTIONS:

(*) this test is applicable only if customer owrevsral connections.

Side Instructions Data Key Fields

Data Layout Reference

Exchange | Exchange advises the customer to
Initiate an SLE log-on.

Customer | Customer initiates an SLE logon with a port of SLE ID valid
another SLE that he owns. Port invalid

CNXRO02 , CNXNO02

COMPLETION CRITERIA:

e SLE receives and interpret logon reject. SLE showlckeep retrying as long as customer has noectad the problem.

This document has no contractual value and isyliteethange without notice
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UNIT 4: LOGON FAILURE DUE TO ALREADY EXISTING CONNECTION

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange | Exchange advises the customer to
Initiate an SLE log-on.
Customer | Customer initiates a first SLE log-on with valid SLE ID invalid CNXR02
sequence number
Message id equal to last message received
Customer | Customer initiates a second SLE log-on with | SLE ID invalid CNXRO02 , CNXNO02

valid sequence number

Message id equal to last message received

COMPLETION CRITERIA:

* SLE receives and interpret logon reject. SLE showlokeep retrying as long as customer has noectad the problem.
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CYCLE C02: RESTART MANAGEMENT

CyCLE OBJECTIVES:

This cycle tests the software ability to restatedeansmission correctly.

CvycLE PREPARATION:

» Exchange ensures that the SLE is disconnected.
»  Customer checks their connections and make sur&tlais not logged on.

CYCLE DESCRIPTION:

UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. SLE-OUT Beginning of the day
restart.

Customer initiates SLE-OUT Beginning of the Daytagts

SLE-OUT session restarts correctly
SLE-OUT receives all Beginning of Day unsolicitedssages.
SLE-OUT data flow correct

2. SLE-IN Beginning of the day resta|

rCustomer initiates SLE-IN Beginning of the Day eett
Then, customer sends the first message of the Day.

SLE-IN session restarts correctly.
SLE-IN transmits the first message since Beginwifidpe Day.
SLE-IN data flow correct

3. SLE-OUT Customer initiated
Logoff.

Customer initiates SLE-OUT logoff

SLE-OUT session terminates correctly.

4. SLE-OUT Restart after Customer
initiated Logoff.

After SLE-OUT customer initiated logoff, customer
initiates SLE-OUT restart. Then, Exchange sendsldip
unsolicited message.

SLE-OUT session restarts correctly.
SLE-OUT receives unsolicited message.
SLE-OUT data flow correct

5. SLE-IN Customer initiated Logoff.

Customer iateés SLE-IN logoff

SLE-IN session terminates correctly.
SLE-IN data flow correct

6. SLE-IN Restart after Customer
initiated Logoff.

Customer initiates SLE-IN logoff
e Customer initiates SLE-IN restart.
» Customer sends a message.

SLE-IN session restarts correctly.
SLE-IN transmits message.
SLE-IN data flow correct

7. SLE-OUT Exchange initiated
Logoff.

» Exchange initiates SLE-OUT logoff

SLE-OUT session terminates correctly.
SLE-OUT data flow correct

8. SLE-OUT Restart after Exchange
initiated Logoff.

Exchange initiates SLE-OUT logoff
*  Customer initiates SLE-OUT logon and initiates SL

OUT restart request.

SLE-OUT receives restart acknowledgement.
SLE-IN and SLE-OUT sessions established correctly.
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e SLE-OUT data flow correct
9. SLE-IN Exchange initiated Logoff.| «  Exchange initiates SLE-IN logoff e SLE-IN session terminates correctly.
* SLE-IN data flow correct
10. SLE-IN Restart after Exchange |- Exchange initiates SLE-IN logoff *  SLE-IN session restarts correctly.
initiated Logoff. +  Customer initiates SLE-IN restart. «  SLE-IN transmits message.
e Customer sends a message. * SLE-IN data flow correct

CYCLE DETAILED INSTRUCTIONS:

UNIT 1: SLE-OUT BEGINNING OF THE DAY RESTART.

INSTRUCTIONS:

Side Instructions Data Key Fields

Data Layout Reference

Exchange | Exchange advises the customer to staeshe

Customer | Customer initiates a SLE-OUT beginning of | HUB Subscriber ID, Authentication data
restart.

number

SLE-OUT Message Id., SLE-OUT next seq.

CNXRO00 , CNXAO00
RTRROO , RTRAQO

Customer | Customer confirms reception of all beginning pSLE-OUT seq. number
day unsolicited messages.

DATAO1,...,DATAON

Exchange | Exchange checks SLE-OUT data flow.

COMPLETION CRITERIA

e SLE session restarts correctly.
e SLE transmits the first message since Beginnirth@Day.
e SLE data flow correct

UNIT 1: SLE-IN BEGINNING OF THE DAY RESTART.

INSTRUCTIONS:

This document has no contractual value and isyliteethange without notice 11
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Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to start the test.

Customer | Customer initiates a SLE-IN beginning of day| HUB Subscriber ID, Authentication data. CNXRO0 , CNXAQO0
restart. RTRROO , RTRAOO

SLE-IN Message Id.,SLE-IN next seq. number

Customer | Customer sends 1 message. SLE-IN Sequence number TA@MA

Exchange | Exchange checks reception of message. SLE-IN Sequarmber

Exchange | Exchange checks SLE-OUT data flow.

COMPLETION CRITERIA

e SLE session restarts correctly.
¢ SLE transmits the first message since Beginnirth@Day.
* SLE data flow correct

This document has no contractual value and isyliteethange without notice 12
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UNIT 2: SLE-OUT ‘CUSTOMER INITIATED’ LOGOFF N°1

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to staeshe

Customer | Customer initiates a SLE-OUT logged off ESDUT last sequence number DNXRO01 , DNXAO1
Exchange | Exchange checks SLE-OUT session terminate8LE-OUT last sequence number

correctly.

COMPLETION CRITERIA

* SLE-OUT session terminates correctly.

This document has no contractual value and isyliteethange without notice 13
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UNIT 3: SLE-OUT RESTART AFTER ‘CUSTOMER INITIATED ' LOGOUT N° 1

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to start the test.

Customer | Customer initiates a SLE-OUT restart HUB Subscriber ID, Authentication data CNXRO00 , CNXAO00
SLE-OUT Message Id, SLE-OUT next seq. numberRTRR00 , RTRAOO

Exchange | Exchange checks SLE-OUT restart handshaking. SLE-8&kt seq., SLE-OUT Message Id.

Exchange | Exchange send 1 public unsolicited message SLE-68RdTNumber, SLE-OUT Message Id. DATAO1

Customer | Customer confirms reception of the public | SLE-OUT seq. Number, SLE-OUT Message Id.
unsolicited message.

Exchange | Exchange confirms SLE-OUT is up

Customer | Customer initiates a SLE-OUT logoff. SLE-OUT LasigSReceived DNXRO01 , DNXAO1
Exchange | Exchange confirms SLE-OUT session termih&LE-OUT Last Seq. Received
correctly.
Exchange | Exchange sends 1 public unsolicited message DATAO1
Customer | Customer initiates a SLE-OUT restart. HUB Subseribe Authentication data CNXRO00 , OACNXO00
RTRRO0O , OARTROO
SLE-OUT Message Id., SLE-OUT Next Seq. Number
Exchange | Exchange confirms SLE-OUT restart SLE-OUT Next seq., SLE-OUT Message Id.
handshaking.
Customer | Customer confirms reception of the public | SLE-OUT seq. Number, SLE-OUT Message Id. DATAO1

unsolicited message.

Exchange | Exchange confirms SLE-OUT is up

Exchange | Exchange checks SLE-OUT data flow.

COMPLETION CRITERIA

This document has no contractual value and isyliteethange without notice 14 MM via CCG Testing Guide V.1.0 — March 09



- NYSE Euronext

» SLE session restarts correctly.
* SLE receives unsolicited message.
* SLE data flow correct

UNIT 5-SLE-IN ‘CUSTOMER INITIATED' LOGOFF.

INSTRUCTIONS:
Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to start the test.
Customer | Customer initiates a SLE-IN logoff SLE-IN last sequence number DNXRO01 , DNXAO1
Exchange | Exchange checks SLE-IN session terminated

correctly.
Exchange | Exchange checks SLE-OUT data flow.

COMPLETION CRITERIA

e SLE-IN session terminates correctly.
e SLE-IN data flow correct

This document has no contractual value and isyliteethange without notice
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UNIT 4: SLE ‘CUSTOMER INITIATED’ LOGOFF N°2

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange

Exchange advises the customer to staieshe

Customer

Customer initiates a SLE logged off

Exchange

Exchange checks SLE session terminated
correctly.

COMPLETION CRITERIA

» SLE session terminates correctly.

This document has no contractual value and isyliteethange without notice
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UNIT 5: SLE-IN RESTART AFTER ‘CUSTOMER INITIATED ' LOGOUT N° 2

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange | Exchange advises the customer to start the test.
Customer | Customer initiates a SLE-IN restart HUB Subscriber ID, Authentication data CNXRO00 , CNXA00
SLE-IN Message Id, SLE-IN next seq. Number RTRRO1 , RTRAO1
Exchange | Exchange checks SLE-IN restart handshaking. SLEBNt seq., SLE-IN Message Id.
Exchange | Customer send 1 message SLE-IN seq. Number, SLHdbdsage Id. DATAO1
Customer | Exchange checks reception of the message.| SLE-IN seq. Number, SLE-IN Message Id.
Exchange | Exchange checks both PATH IN and PATH
OUT are up.
Customer | Customer initiates a SLE-IN logoff. SLE-IN Last S&gceived DNXRO01 , DNXAO1
Exchange | Exchange checks SLE-IN session terminated
correctly.
Customer | Customer initiates a SLE-IN restart. HUB SubscrilisrAuthentication data CNXRO00 , CNXA00
RTRRO1 , RTRAO1
SLE-IN Message Id., SLE-IN Next Seq. Number
Exchange | Exchange checks SLE-IN restart handshaking. SLEBNt seq., SLE-IN Message Id.
Exchange | Customer send 1 message SLE-IN seq. NuSite-IN Message Id. DATAO1
Customer | Customer confirms reception of the message SLE-IN seq. Number, SLE-IN Message Id.
Exchange | Exchange checks PAOUT is up.
Exchange | Exchange checks SLE-OUT data flow.

COMPLETION CRITERIA

* SLE session restarts correctly.

*  SLE receives pending message.
* SLE sends message.

* SLE data flow correct

This document has no contractual value and isyliteethange without notice
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UNIT 6: SLE-OUT ‘EXCHANGE INITIATED’ LOGOFF N°1

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange

Exchange advises the customer to start the te

St.

Exchange

Exchange initiates a SLE-OUT logoff

SLE-OUT last sequence number

DNXRO3 , DNXAOQ3

Exchange

Exchange checks SLE-OUT session terminat;
correctly.

28LE-OUT last sequence number

Customer

Customer confirms SLE-OUT session terrath

at

correctly

COMPLETION CRITERIA

» SLE session terminates correctly.
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UNIT 7: SLE-OUT RESTART AFTER ‘E XCHANGE INITIATED ' LOGOUT N° 1

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange | Exchange advises the customer to start the test.
Exchange | Exchange initiates a SLE-OUT restart HUB Subscriber ID, Authentication data CNXRO0 , CNXAQ0
SLE-OUT Message Id, SLE-OUT next seq. numberRTRRO1 , RTRAO1
Exchange | Exchange checks SLE-OUT restart handshaking. SLE-8&kt seq., SLE-OUT Message Id.
Exchange | Exchange send 1 public unsolicited message SLE-68RdTNumber, SLE-OUT Message Id. DATAO1
Customer | Customer checks reception of the public SLE-OUT seq. Number, SLE-OUT Message Id.
unsolicited message.
Exchange | Exchange checks SLE-OUT is up.
Customer | Exchange initiates a SLE-OUT logoff. SLE-OUT LasgSReceived DNXRO1 , DNXAO01
Exchange | Exchange checks SLE-OUT session terminated
correctly.
Exchange | Exchange generates 1 public unsolicitexsage
Customer | Customer initiates a SLE-OUT restart. HUB Subseribe Authentication data CNXRO00 , CNXA00
RTRRO1 , RTRAO1
SLE-OUT Message Id., SLE-OUT Next Seq. Number
Exchange | Exchange checks SLE-OUT restart handshaking. SLHE-8Ekt seq., SLE-OUT Message Id.
Customer | Customer checks reception of the public SLE-OUT seq. Number, SLE-OUT Message Id. DATAO1
unsolicited message.
Exchange | Exchange confirms SLE-OUT is up
Exchange | Exchange analyzes SLE-OUT data flow.

COMPLETION CRITERIA

» SLE-OUT session restarts correctly.
* SLE-OUT receives unsolicited message.
* SLE-OUT data flow correct

This document has no contractual value and isyliteethange without notice
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UNIT 8: SLE-IN ‘EXCHANGE INITIATED’ LOGOFF

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Exchange

Exchange advises the customer to start the te

St.

Exchange

Exchange initiates a SLE-IN logoff

SLE-IN last sequence number

DNXRO3 , DNXAOQ3

Exchange

Exchange checks SLE-IN session terminated
correctly.

COMPLETION CRITERIA

» SLE session terminates correctly.
* SLE data flow correct

This document has no contractual value and isyliteethange without notice
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UNIT 9: SLE-IN RESTART AFTER ‘EXCHANGE INITIATED ' LOGOUT

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to start the test.

Customer | Customer initiates a SLE-IN restart HUB Subscriber ID, Authentication data CNXRO00 , CNXA00
SLE-IN Message Id, SLE-IN next seq. number RTRRO1 , RTRAO1

Exchange | Exchange checks SLE-IN restart handshaking. SLEBNt seq., SLE-IN Message Id.

Exchange | Customer send 1 message SLE-IN seq. NuSitEe-IN Message Id. DATAO1

Customer | Exchange checks reception of the message.| SLE-IN seq. Number, SLE-IN Message Id.

Exchange | Exchange checks SLE-IN is up.

Customer | Customer initiates a SLE-IN logoff. SLE{IBst Seq. Received DNXRO01 , DNXAO1

Exchange | Exchange checks SLE-IN session terminated

correctly.
Customer | Customer initiates a SLE-IN restart. HUB SubscrilirAuthentication data CNXRO00 , CNXA00
RTRRO1, RTRAO1

SLE-IN Message Id., SLE-IN Next Seq. Number

Exchange | Exchange checks SLE-IN restart handshakingLE-IN Next seq., SLE-IN Message Id.

Exchange | Customer send 1 message SLE-IN seq. NuSite-IN Message Id.

Customer | Exchange checks reception of the message.| SLE-IN seq. Number, SLE-IN Message Id. DATAO1

Exchange | Exchange confirms SLE-IN is up

Exchange | Exchange analyzes SLE-IN data flow.

COMPLETION CRITERIA

» SLE session restarts correctly.

* SLE receives pending message.
* SLE sends message.

* SLE data flow correct

This document has no contractual value and isyliteethange without notice
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CYCLE C03: RETRANSMISSION MANAGEMENT
CyCLE OBJECTIVES:

This cycle tests the software ability to replayedaception correctly.

CycLE PREPARATION:

» Exchange ensures that the SLE is disconnected.

»  Customer checks their connections and make sur&tlais not logged on.

CYCLE DESCRIPTION:

UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA
1. SLE-OUT Beginning of the day Customer initiates SLE Beginning of the Day resiaset |«  SLE session restarts correctly.
reception replay Message ID blank in START REQUEST). +  SLE receives all Beginning of Day unsolicited megsa
» SLE data flow correct.
2. SLE intraday reception replay. After SLE customer initiated logout, customer iitis SLE| »  SLE session restarts correctly.
restart from a specific message Mhen, Exchange resen(« SLE receives resent messages.
messages from the requested message 1D e SLE data flow correct

3. SLE-IN resynchronization from » Exchange drops both SLE- IN and SLE- OUT devices. SLE-IN and SLE-OUT paths restart correctly.

‘Exchange Requested’ Message Id. |«  Customer reconnects the WAY IN using a specific
Message ID

» The HUB will request the resending of messages

*  Customer will confirm the Resend request
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CYCLE DETAILED INSTRUCTIONS:

UNIT 1: SLE-OUT BEGINNING OF THE DAY RECEPTION REPLAY

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to staeshe

Customer | Customer initiates a SLE beginning of @eyart| Message ID is blank START REQUEST
Exchange | Exchange resend messages

Customer | Customer confirms retransmission of me&ssag

COMPLETION CRITERIA

e SLE session restarts correctly.
¢ SLE receives retransmission of all messages sieginBing of the Day.
e SLE data flow correct
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UNIT 2: SLE-OUT INTRADAY RECEPTION REPLAY .

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to staeshe

Customer | Customer initiates a SLE beginning of @esyart) Message ID equal to a specific Message ID START BEQT

Exchange | Exchange resend messages

Customer | Customer confirm retransmission of message

COMPLETION CRITERIA

* SLE session restarts correctly.
» SLE receives retransmission of all messages sieginBing of the Day since the specific Message 1D
* SLE data flow correct

UNIT 3: SLE-IN INTRADAY RECEPTION REPLAY .

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to staeshe

Customer | Customer connects and starts sendingappé
messages

Exchange | Exchange disconnects SLE while Customer
continues sending applicative message

Customer | Customer confirms disconnection

Customer | Customer reconnects Message ID equadttoeleeived message 1D START REQUEST

Customer | Customer sends applicative message

COMPLETION CRITERIA

* SLE session restarts correctly.
» Customer confirms that no applicative message®at@nd that no orders are in status pending erctistomer’s application
* SLE data flow correct
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CYCLE C04: ADMINISTRATIVE MESSAGES MANAGEMENT

CyCLE OBJECTIVES:

This cycle tests the software ability to send mgssa

CycLE PREPARATION:

» Exchange ensures that the SLE is disconnected.

»  Customer checks their connections and make sur&tiais not logged.

CYCLE DESCRIPTION:

UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA

1. Periodic reception of heartbeatSustomer establishes connection without sendingr@essage |« SLE receive heartbeats periodically
during a period of time

2. SRVC message sent by Customer establishes connection without sendinghaessage |«  SLE receives heartbeat reply from CCG
customer during a period of time

3. SRVC message sent by CCG Customer establishesction without sending any messagg¢s  SLE replies with heartbeat
during a period of time
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CvycLE DETAILED INSTRUCTIONS:

UNIT 1- PERIODIC RECEPTION OF HEARTBEATS

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference
Exchange | Exchange advises the customer to begin test

Customer | Customer initiates a SLE start Message ID equal to last message received CONREQ
Customer | Customer confirm reception of periodic PRSC-MSG

reception of heartbeats

COMPLETION CRITERIA:

» SLE receive heartbeats periodically

This document has no contractual value and isyliteethange without notice 2€
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UNIT 2- SRVC-MSG SENT BY CUSTOMER

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to begin test

Customer | Customer initiates a SLE start Message ID equal to last message received CONREQ

Customer | Customer provoke emission of SRVC-MSG The SLE efdbstomer sends a SRVC-MSGSRVC-MSG
Service Type = Ping
Service Data = Contains the date and time aof
transmission

Exchange | Exchange confirms reception of SRVC-MSG

Customer | Customer confirm reception of heartbeat The Exchamgplies to the SRVC-MSG PRSC-MSG
Service Type = Pong

Service Data = Equal to the Service Data
received in the previous message

COMPLETION CRITERIA:

* SLE receives heartbeat reply from CCG.
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UNIT 3-SRVC-MSG SENT BY EXCHANGE

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Exchange | Exchange advises the customer to begin test

Customer | Customer initiates a SLE start Message ID equal to last message received CONREQ

Exchange | Exchange provoke emission of SRVC-MSG Exchangdigsrihat after a given moment a SRVC-MSG
SRVC-MSG is sent to the way out with the
following fields :

- Service Type = Ping

Service Data = Contains the date and time af
transmission

Customer | Customer confirm reception of SRVC-MSG

Exchange | Exchange confirm reception of heartbeat Service Type = Pong

COMPLETION CRITERIA:

*  SLE reply with heartbeat correctly
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CYCLE CO05: CCG FAIL-OVER MANAGEMENT

CycCLE OBJECTIVES:

This cycle tests the software ability to recoveélofeing a CCG fail over :
- ability to detect message received duplicate
- ability to resend or not resend orders sent gag¢cordance of customer order retransmissionypolic

With respect of duplicate messages on the WAY O¥fEction method, Customer Application will needise the following fields, per message type:

- Order Fill : Member Code, Symbol, Trade Numl&de
- Trade Cancelation : Member Code, Symbol, Tradebér, Side
- Ack messages : Member Code, Symbol, Order Ré&8equence Number.

CycLE PREPARATION:

» Exchange ensures that the SLE is connected.

» Customer checks their connection is up and runamthe WAY IN and WAY OUT

» Exchange invite customer to send orders in a swedananner, then immediately provoke a fail oveC0fG.

CYCLE DESCRIPTION:

UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. Logon handshake recovery

Customer reconnects dliatedy his SLE

e  SLE reconnects correctly

2. Reception recovery

CCG resumes transmission etages

e SLE resume reception correctly and is able to deteg
application message duplicate

3. Emission recovery

SLE resumes transmission alsages

e SLE resumes emission correctly and is able to tatat deal with
any orders sent gap.

This document has no contractual value and isyliteethange without notice
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CvycLE DETAILED INSTRUCTIONS:

UNIT 1-LOGON HANDSHAKE RECOVERY

INSTRUCTIONS:
Side Instructions Data Key Fields Data Layout Reference
Customer | Customer initiates a SLE start on the WAY IN| Message ID equal to last message received Logon (A)
and WAY OUT
Customer | Customer confirms SLE up and running Message ID within customer logon Logon (A)
Message ID within CCG logon
Exchange | Exchange checks SLE restart handshaking. Messagdhih customer logon Logon (A)
Message ID within CCG logon

COMPLETION CRITERIA:

*  SLE reconnect correctly

This document has no contractual value and isyliteethange without notice 3C
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UNIT 2-. RECEPTION RECOVERY

INSTRUCTIONS:

Side

Instructions

Data Key Fields

Data Layout Reference

Customer

Customer checks data received and confirm t
software is able to detect any application
message duplicate.

hBer message type Customer confirms if any
duplicate messages are received and ignoreg
following the logic:

- Order Fill : Member Code, Symbol, Trade
Number, Side

- Trade Cancelation : Member Code, Symba
Trade Number, Side

- Ack messages : Member Code, Symbol,

Order Date & Sequence Number

DATA message

d

COMPLETION CRITERIA:

* SLE resumes reception correctly and is able toctletey application message duplicate.
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UNIT 3- EMISSION RECOVERY

INSTRUCTIONS:

Side Instructions Data Key Fields Data Layout Reference

Customer | Customer checks orders sent gap Message ID will® logon Logon Request

Customer | Customer checks that SLE has not resent the|dd@ssage ID within DATA message DATA message
according to customer retransmission policy.

Exchange | Exchange checks if customer has sent any orgélessage ID within DATA message DATA message
duplicate

COMPLETION CRITERIA:

» SLE resumes emission correctly and is able to tatet deal with any orders sent gap, in accordahcastomer order retransmission policy.
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ANNEX1- FAIL -OVER RECOVERY DATA FLOW KENAMICS

MMTP recove

|  FRRMtocce |
[Msgld | Message | ~ Detail |
[ |sTARTREQ [Wsgle= <]
| [START-ACK [msgia=  [5]
m‘ Order; InternalRef=IR-01 E
[Foz__|DATAMSG _[Order; InternalRef=IR02____|>|

[F03 [DATAMSG [Order; internaiRef=iR-03 5|
[F04 _[DATAMSG _[Order; IntemnalRer=iR-0s | >|
[F05_[DATAMSG _[Order; InternaiReriR-05 | >|
m‘ Order; InternalRef=IR-06 E
[F07 _[DATAMSG _[Order; internaiRef=iR-07 5|
[F05__[DATA-MSG _[Order; InternalRer=iR-08 | >|
[FO9  [DATA-MSG _ |[Order; InternalRef=IR-09 B

Firm Persist Files
After Crash

OutBound

Msgid intRef I ntRef [Msqid i)~ FIRMtocce |
Fo1 Jiro1 [ iR01 | coifil Msgld| Message |  Detail |
Foz IR0z [ IR04 | cozlll = [START-REQ [Msgld=F03 [«
Fo3 [IR03 | | [START-ACK [Msgld=F03 |
[Fo4 [IR04 | = [>]
Fo5 [IR05 | [>]
F06 [IR-06 |

Fo7

Fialsate
CintenaiRef | Comment |
iROT _ JAckea |
R0z [bupAcked |
IR03  [Ackea |
iR04  [bupAckes |
IR05  JAckea |
iR06  [GapFiled |

Ackea

Firm actually decides NOT to
resend FO4 to F09. GapFill in
MMTP is as easy as not
sending the MSGID you don't
want to resend

IR0 fponding |
IRAT—— Jponding |

n Ack; InternalRef=IR-04 mﬂ

[ |
B Ack; InternalRef=IR-02| DATA-MSG| co3]
I I R

CCG Persist Files
After Crash + Recovery

[ Inbound | OutBound

[intror il orderia rsgi:

[ botal | Wessage [msgia R0 [co1]
> Wsgia=co3| sTARTREQ] | R0z
<[ wsgla=co3[ START-ACK| | [ir-03)

[<[ Ack; InternalRef=IR.04| DATAMSG| C04

CCG Resending same message
with different MSGID !

< Ack; InternalRef=IR-03| DATA-MSG| _C0g)

This document has no contractual value and isylite@thange without notice
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lI- SLE PROFILE

CYCLE PO1: TRADING SUBSCRIPTION MANAGEMENT - UNSOLICITED MESSAGES
CYCLE P0O2: TRADING SUBSCRIPTION MANAGEMENT - SOLICITED MESSAGES

CYCLE P03: MULTI-MARKET SUBSCRIPTION

CYCLE P04: MULTI-MEMBER SUBSCRIPTION (SERVICE BUREA U/ASP ONLY)
CYCLE T01: INCOMING MESSAGES DATA LAYOUT

CYCLE T03: MESSAGES SPECIFIC TO NEW WARRANTS & CERT IFICATES MARKET
CYCLE T04: MESSAGES SPECIFIC TO TCS PLATFORM
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CYCLE PO1: TRADING SUBSCRIPTION MANAGEMENT — PRIVA TE UNSOLICITED MARKET MESSAGES

CyCLE OBJECTIVES:

This cycle tests SLE ability to receive and intetgrivate unsolicited market messages from alseribed trading systems.

CvycLE PREPARATION:

» Exchange ensures that the SLE is logged on.

»  Customer checks their connections and make suré&tliais logged on.

CYCLE DESCRIPTION:

System | UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA
1. Order cancelled (order cancelled by | Customer enters orders. Exchange cancel during the|«  SLE receives and interprets message (0172 type S)
Exchange) market session all the orders sent by the customer.

Customer checks reception of this message for el
still alive in its book.

2. Order eliminated (due to Corporate
event)

UTP

Customer enters orders. Exchange cancels all desor
for a corporate action on that security duringpbst-
market session.

Customer checks reception of this message for ewatdr
still alive in its book for this security.

SLE receives and interprets message (0138)

3. Remaining Order reject due to collar
breach

Customer enters a valid limit order that is palgial
executed. The remaining quantity is rejected due to
collar breach.

SLE receives and interprets messages: 0172, 0XD5
0144

an

4. Order elimination (IOC order partially
executed)

Customer enters a I0OC order during continuous gess
likely to be partially filled.

Customer checks reception of partial fill (0105 &ill
(0138).

SLE receives and interprets messages: 0172, 01D5
0138

an
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5. Orders elimination (Global
cancellation by the member)

Customer enters orders. Member cancels during the
market session all his orders for a given secusiyg
global cancellation

Customer checks reception of Order killed message f|
each order still alive in its book for this secwrit

SLE receives and interprets private unsolicitedkaiar
messages (0138)

6. Orders elimination (Global
cancellation by the Exchange)

Customer enters orders. Exchange cancels all desor
during the market session all his orders .

Customer checks reception of Order killed message f|
each order still alive in its book.

SLE receives and interprets private unsolicitedkaiar
messages (0138)

7. Order Replaced

UTP

Customer enters an order dursgirket session. The
Customer modifies this order.
Customer checks the reception of Order Outcome
message (0172)

4]

SLE receives and interprets private solicited gava
message (0172))

8. Execution notice (order partially filled

)Exchange places some liquidity in a given secanitgt
invite customer to enter an order that partialdés.
Customer checks reception of one or several pdittial
message(s).

SLE receives and interprets private unsolicitedkeiar
message(s) (0105)

9. Execution notice (order fully filled)

Exchangeapés some liquidity in a given security and
invite customer to enter an order that fully trades
Customer checks reception of one or several fill
message(s).

SLE receives and interprets private unsolicitedkaiar
message(s) (0105)

10. Trade creation

Customer is involved in a tradeshAnge cancels this
trade. Customer checks reception of this message.

SLE receives and interprets private unsolicitedkaiar
message (0103)

11. Trade cancelled.

Customer is involved in a tr&dehange cancels this

trade. Customer checks reception of this message.

SLE receives and interprets private unsolicitedkeiar
message (0100)

This document has no contractual value and isyliteethange without notice
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CYCLE PO3: TRADING SUBSCRIPTION MANAGEMENT — SOLICI

CyCLE OBJECTIVES:

This cycle tests SLE ability to receive and intetgolicited market messages from all subscriteting systems.

CvycLE PREPARATION:

» Exchange ensures that the SLE is logged on.

» Customer checks their connections and make sur&titais logged on..

CYCLE DESCRIPTION:

TED MARKET MESSAGES

System | UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. New Order outcome Ack

Customer enters a vatiit lorder not executed and
checks reception of ack message.

SLE receives and interpret message (0172)

2. Cancel/Replace Request Ack

Customer modifiedid it order not executed and
checks reception of confirmation message.

SLE receives and interpret messages (0172)

3. Cancel Request Ack

Customer cancels a valid lmgdier and checks recepti

D¥

SLE receives and interpret messages (0172)

& of confirmation message
o 4. Order Reject Customer enters an invalid limiteorand checks *  SLE receives and interpret message (0144)
reception of order reject.
5. Cancel Replace Reject Customer modifies an idValit order and checks e SLE receives and interpret message (0144)
reception of replace reject.
6. Cancel Reject Customer cancels an invalid lindeo and checks e SLE receives and interpret message (0144)
reception of cancel reject.
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CYCLE PO4: MULTI-MARKET SUBSCRIPTION

CyCLE OBJECTIVES:

This cycle tests the software ability to receive amerpret incoming market messages from all suissd trading engines: UTP , NYSE ARCA EUROPE, N3G,

SMARTPOOL, TCS.

CycLE PREPARATION:

¢ Exchange ensures that the SLE is logged on.

» Customer checks their connections and make sur&tiais logged on.

CYCLE DESCRIPTION:

UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. Multi-Market Reception.

Customer checks receptibmarket messages coming from

each trading engine customer has subscribed.

e SLE receives and interprets unsolicited market agessfrom
each trading engine customer are subscribed to.

2. Multi-Market Emission.

Customer enters an orderefach trading engine customer ha

subscribed.

D

e SLE transmits orders for each trading engine custdmas
subscribed to.

This document has no contractual value and isyliteethange without notice
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CYCLE P05: MULTI-MEMBER SUBSCRIPTION (SERVICE BUREA U/ASP ONLY)

CycCLE OBJECTIVES:

This cycle tests the SLE ability to manage emissiot reception of all market messages belongirgitthh member SLE is entitled to route.

CycLE PREPARATION:

¢ Exchange ensures that the SLE is logged on.

¢ Customer checks their connections and make suré&tliais logged on.

CYCLE DESCRIPTION:

UNIT Number

ACTIONS REQUIRED

UNIT COMPLETION CRITERIA

1. Multi-Member Emission.

Customer checks receptibmarket messages belonging to
each member SLE is entitled to route.

e SLE receives and interprets market messages balptgieach
member SLE are entitled to route.

2. Multi-Member Reception.

Customer enters an ofdeeach member SLE is entitled to
route.

SLE transmits order for each member SLE is entibebute.

3. Member Versus Subscriber
Mapping.

Customer enters an order for two members relateldferent
SLE.

Each order is routed by the right SLE.
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CYCLE TO1: INCOMING MESSAGES DATA LAYOUT

CYCLE OBJECTIVES:

This cycle tests customer software’s ability toeemrders, modification and cancellation messagesrding to business data layout specification
CycLE PREPARATION:

« Exchange selects a securifihis security is open and authorized. The group imarket session phase.

CYCLE DESCRIPTION:

SYSTEM UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA RESULT
1. Order Entry (0001) e Customer enters an order. e Exchange checks that the order entry data layout|is
correct.
2. Order Modification (0002) |« Customer enters an order and then modifies|it. Exchange checks that the order modification datg
a layout is correct.
5 3. Order Cancellation (0003) |« Customer enters an order and then cancels jtt  Exchange checks that the order cancellation data
layout is correct.
4. Order Global Cancellation |« Customer enters orders on a given security and Exchange checks that the order global cancellation
(0065) then initiates order global cancellation on this data layout is correct.
security.
5.Change of Reference Price |« Customer enters a Change of Reference Price Exchange checks that Change of Reference Price
% (0203) * layout is correct.
@)
N
pd
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CYCLE T02: MESSAGES SPECIFIC FOR NEW WARRANTS & CERTIFICATES MARKET MODEL

CYCLE OBJECTIVES:

This cycle tests customer software’s ability todsand receive the messages that are specific teetivenarket mode of the Warrants & Certificatesfptan (Bulk Quote,
Request For Execution, Ask For Quote, One Side Oflis test is only necessary if the member is idiy Provider on an instrument on the new Warrd@tSertificates
market model.

CvycLE PREPARATION:

» Exchange selects a security for which the membieigisidity Provider.This security is open and authorized. The group isarket session phase.

CYCLE DESCRIPTION:

SYSTEM UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA RESULT
1. Bulk Quote Entry (0501) e Customer enters a Bulk Quote. » Exchange checks that the Quote entry data layout is
correct.
2. Bulk Quote Modification e Customer enters a Bulk Quote and then « Exchange checks that the Quote modification datp
(0501) modifies it. layout is correct.
3. Bulk Quote Cancellation e Customer enters a Bulk Quote and then cancels Exchange checks that the Quote cancellation data
(0501) it. layout is correct.
4. One Side Only (0504) » Customer enters a One Side Only message |* Exchange checks that the One Side Only data layout
= is correct.
= 5.Request For Execution (0503}  Customer enters a Bulk Quote. *  Customer interprets the Request For Execution
% » Exchange hits one of the Quotes message (0503) correctly
6. Ask For Quote (0502) e Customer enters a Bulk Quote. *  Customer interprets the Ask For Quote message
» Exchange eliminates the Quotes (0502) correctly
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CYCLE T03: MESSAGES SPECIFIC FOR TCS PLATFORM

CYCLE OBJECTIVES:
This cycle tests the customer software’s abilitgead, receive and interpret public unsolicitedkeemessages concerning the TCS platform.

CvycLE PREPARATION:

» Exchange ensures that the SLE is connected to@& C

Customer checks their connections and make suré&thais connected

Cycle DESCRIPTION:

SYSTEM UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA RESULT
1. Start of TCS Trading Sessiope  Customer checks reception of the start of TGS  SLE receives and interprets public unsolicited reirk
Notice (0419) trading Session. messages
2. End of TCS Trading Sessiorje  Customer checks reception of the end of TCS  SLE receives and interprets public unsolicited reirk
Notice (0420) trading Session. messages
3. Trade outside the order booke  Customer enters a declaration outside the order Exchange checks that the declaration entry data
(0441) book (type 0) layout is correct.
» Exchange matches the declaration e Customer confirms the matching of the declaratiop
8 4. OTC trade (0441) * Customer enters a OTC trade (type K) » Exchange checks that the declaration entry data
= » Exchange matches the declaration layout is correct.
e Customer confirms the matching of the declaratiop
5. Reception of unsolicited * Exchange sends a declaration with operatione Customer confirms the reception of the message
declaration issued by counterpart  type “Off Exchange” (0) to the Customer. Declaration issued by the counterpart (0412)
(0412) type Off Exchange
6. Reception of unsolicited * Exchange sends a declaration with operatione Customer confirms the reception of the message
declaration issued by counterpart type “OTC trade” (K) to the Customer. Declaration issued by the counterpart (0412)
(0412) type OTC trade
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SYSTEM UNIT Number ACTIONS REQUIRED | UNIT COMPLETION CRITERIA RESULT
7. Matching of declaration type|«  Exchange sends a declaration with operatiofie Customer confirms the reception of the message
Trade outside the order book type Trade outside the order book to the Declaration issued by the counterpart (0412)
Customer. e Customer and exchange confirm the matching notjce
» The customer matches the declaration.
8. Matching of OTC trade (0441y Exchange sends a declaration with operatione Customer confirms the reception of the message
type OTC trade (type K) Declaration issued by the counterpart (0412)
* The customer matches the declaration. e Customer and exchange confirm the matching notjce
9. Elimination of TCS * Customer sends a TCS declaration * Customer confirms the TCS declaration has been
declaration (0416) « Exchange does not reply to the message eliminated after 15 minutes (0416)
10. Refusal of TCS declaration|» Exchange sends a TCS declarationtothe |+ Exchange verifies the integrity of the refusal naggs
(0403) Customer. e Exchange and the customer confirm the refusalef|th
» The customer refuses the declaration (0403). declaration.
» Exchange and customer confirm the refusal
(0414)
11. Reception of refusal notice|«  Customer sends a TCS declaration. e Customer confirms the reception of the refusal
issued by counterpart (0414) |« The exchange refuses the declaration. message notice
%) « Exchange and customer confirm the refusal | * Exchange and the customer confirm the refusalef|th
o (0414) declaration.
12. Cancellation request (0402)s  Customer sends a TCS declaration » Exchange checks that the cancellation request is
* The customer cancels the declaration before the correct
declaration has been matched 0402). e Customer confirms the cancellation

Customer and exchange confirm the
cancellation (0413)

13. Reception of cancellation
request issued by counterpart
(0413)

Exchange sends a TCS declaration to the |«
Customer .
The exchange cancels the declaration.
Customer and exchange confirm the
cancellation (0413)

Customer confirms the reception of the declaratio
Customer confirms the cancellation

14. Trade cancellation request
(0404) (not possible for the
Dutch Funds service)

The customer sends a trade cancellation request Exchange checks the integrity of the cancellation

for a trade that has been done earlier (0404).

The exchange sends the matching cancellatjen

request (0404)

request of the customer

Customer confirms that the status of the trade is
“Awaiting the trade cancellation confirmation ofth
buyer/seller” after the first 0404 message.
Customer confirms after the sending of the secon

0404 message that the trade has been cancelled
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SYSTEM UNIT Number ACTIONS REQUIRED UNIT COMPLETION CRITERIA RESULT
15. Reception of cancellation |« The exchange sends a trade cancellation requestCustomer confirms that the status of the trade is
request (0404) (not possible for for a trade that has been done earlier (0404). “Awaiting the trade cancellation confirmation okth
the Dutch Funds service) «  The customer sends the matching cancellatipn buyer/seller” after the first 0404 message.
request (0404) e Exchange checks the integrity of the cancellation

request of the customer
e Customer confirms after the sending of the second

0404 message that the trade has been cancelled
16. Trade cancellation by ¢ The exchange cancels a TCS trade that has Customer confirms the reception of the trade
exchange (0417) been done earlier cancellation notice (0417)

TCS
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