NYSE Euronext.

CCG on Connect

CTSG Conformance Script — Failure &
Recovery

1.06

16/06/2010

© NYSE Technologies Ltd 2010

This document contains information which is confidential and of value to NYSE Technologies Ltd (“NYSE Technologies”). It
may be used only for the agreed purpose for which it has been provided.

All proprietary rights and interest in this publication shall be vested in NYSE Technologies and all other rights including, but
without limitation, patent, registered design, copyright, trademark, service mark, connected with this publication shall also be
vested in NYSE Technologies.

No part of this publication may be redistributed or reproduced in any form or by any means or used to make any derivative work
(such as translation, transformation, or adaptation) without written permission from NYSE Technologies.

Whilst all reasonable care has been taken to ensure that the information contained in this document is accurate and not
misleading, NYSE Technologies shall not be liable (except to the extent required by law) for the use of the information
contained herein. Neither NYSE Technologies, nor its servants nor agents, is responsible for any errors or omissions contained
in this document which is provided for information only and shall not constitute advice. All information, descriptions, examples
and calculations contained in this document are for guidance purposes only, and should not be treated as definitive.

NYSE Technologies® is a service mark of the NYSE Euronext Group.

The registered office of NYSE Technologies Ltd is
25 Bank Street | London E14 5NQ | United Kingdom
Telephone: +44 (0)20 7985 5400 Fax: +44 (0)20 7985 5454

Registered in England and Wales no 3962327
NYSE Euronext is part of the NYSE Euronext group.
WWWw.nyseeuronext.com



Table of Contents

1.1
1.2
1.3
14
15
1.6

21

2.2
2.3
2.4
2.5
2.6

2.7

3.2
3.3
3.4
3.5
3.6

3.7

4.1
4.2

4.3
4.4

(OO I =T | [V = RSP 3
Please confirm if your application supports Mass Cancel On Disconnect.................... 3
Please note the time you are disconnected from the CCG........cooovciiiieieeeiiiiiiiiieennn, 3
Please note the status of your Normal Limit orders after the CCG failure:.................. 3
Please note the status of your GTC orders after the CCG failure: ........ccccccooviviineennn. 3
The CCG will now be re-started, please note the time you reconnect to the CCG: .....3
Please retrieve missed messages (including Execution Reports).........ccccccoevvcvvvveenennn. 3
O LU A= gl = U1 1 1 S 4
The Router will now be failed, please confirm receipt of Contract Availability (UC) message(s):
...................................................................................................................................... 4
Please confirm Available Order Status: .........oocuiiiiiiiiiiie e 4
Please confirm Unavailable Order Status: .............eeiiiiiiiiiiiieieeieiie e 4
Submit an order into an unavailable contract. Please confirm the status of this order: 4
Submit an order into an available contract. Please confirm the status of this order:....4
The Router will now be re-started, when instructed please retrieve your order status (Order
MaSS StAtUS REGUESE): ....eeeiieieeee e ettt ee e e s e e e e s s s e e e e e s s s ee e e e e e e e e e snnnaneeeeees 5
Submit an order in an available contract — one that was previously unavailable. Please
confirm the status Of thiS OFer:..........ooiiiiiii i 5
Trading ENgine Failure. ... ..o 6
The Trading Engine will now be failed, please confirm receipt of Contract Availability (UC)
R TETSET= Lo (=T (=) SRR 6
Please confirm Available Order Status: ..........coeiiiiiee i 6
Please confirm Unavailable Order Status: ..........ccveeeiiiiieiiiiiee e 6
Submit an order into an unavailable contract. Please confirm the status of this order: 6
Submit an order into an available contract. Please confirm the status of this order:....6
The Trading Engine will now be re-started, when instructed please retrieve your order status
(Order Mass StatUS REQUESE): ...o..ueiieiiiiee ettt ettt e e nireee e 7
Submit an order in an available contract — one that was previously unavailable. Please
confirm the status of this Order:..........oo e 7
Drop Copy FaIlUIe ...coooeeeeiee e 8
Please note the time you are disconnected from the Drop Copy server: ..........ccc....... 8
The Drop Copy service will then be restarted. Please note the time you reconnect to the
OO C PP PSP 8
Please retrieve missed messages (including Execution Reports)..........cccovvveeeiineenenne 8
Your Analyst will submit a number of orders and trades with your monitored ITM. Please
confirm the details of these with your analyst: ... 8

Page 2 of 8



1. CCG Failure

Test Description:

The CCG will be failed causing a connection loss. Your application will lose access to all Trading
Engines and be unable to submit orders. Your application should detect the connection loss and update
your local order book in accordance with your CancelOnDisconnect setting.

Please note: no notification is sent once the CCG is restarted. Your application will need to poll the TCP
connection to reconnect.

Recommended Recovery

Reconnect to CCG when available
Retrieve missed messages (including Execution Reports)

Before the CCG is failed, please ensure you have a mixture of active GTC orders and Normal Limit
orders in the market.

11

12

1.3

14

15

1.6

Please confirm if your application supports Mass Cancel On Disconnect:

Supported: 0O
Not Supported: O

Please note the time you are disconnected from the CCG:

Disconnection Time Stamp:

Please note the status of your Normal Limit orders after the CCG failure:

Active: O
Rejected: O
Not Supported: 0O

Please note the status of your GTC orders after the CCG failure:

Active: O
Rejected: O
Not Supported: O

The CCG will now be re-started, please note the time you reconnect to the CCG:

Reconnection Time Stamp:

Please retrieve missed messages (including Execution Reports)

Success: O
Not Supported: O
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2. Router Failure

Test Description:

A Router will be failed causing a connection loss to its associated Trading Engine. While the Router is
unavailable, the CCG will reject all incoming orders for contracts traded via the affected Router. Orders
for contracts traded via other Routers will continue to be accepted.

Upon failure, your application will receive one or more Contract Availability (UC) messages. Any active
orders on the associated Trading Engine will be removed/persisted in accordance with your
CancelOnDisconnect setting.

Recommended Recovery:
Once the Router is restarted, your application should retrieve any missed messages (including Execution
Reports) and reconcile your local order book through an Order Mass Status Request (AF).

Before the Router is failed, please ensure you have a mixture of active GTC and Normal Limit orders
across several different exchanges.

2.1 The Router will now be failed, please confirm receipt of Contract Availability (UC) message(s):

Success: O
Not Supported: O

2.2 Please confirm Available Order Status:

Active: O
Rejected: O
Not Supported: 0O

2.3 Please confirm Unavailable Order Status:

Active: O
Rejected: O
Not Supported: O

2.4 Submit an order into an unavailable contract. Please confirm the status of this order:

Active: O
Rejected: O
Not Supported: O

2.5 Submit an order into an available contract. Please confirm the status of this order:
Active: O

Rejected: O
Not Supported: O
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2.6

2.7

The Router will now be re-started, when instructed please retrieve your order status (Order Mass
Status Request):

Success: O
Not Supported: O

Submit an order in an available contract — one that was previously unavailable. Please confirm
the status of this order:

Active: O
Rejected: O
Not Supported: O
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3. Trading Engine Failure

Test Description:
A Trading Engine will be failed causing a rejection of all orders for contracts traded via the failed Engine.
Orders for contracts traded via other Trading Engines will continue to be accepted.

Upon failure, your application will receive one or more Contract Availability (UC) messages. Any active
orders on the failed Trading Engine will be removed/persisted in accordance with your
CancelOnDisconnect setting.

Recommended Recovery:
Once the Trading Engine is restarted, your application should retrieve any missed messages (including
Execution Reports) and reconcile your local order book through an Order Mass Status Request (AF).

Before the Trading Engine is failed, please ensure you have a mixture of active GTC and Normal Limit
orders across several different exchanges.

When instructed, please execute the steps below:

3.1

3.2

3.3

3.4

3.5

The Trading Engine will now be failed, please confirm receipt of Contract Availability (UC)
message(s):

Success: O
Not Supported: 0O

Please confirm Available Order Status:

Active: O
Rejected: O
Not Supported: O

Please confirm Unavailable Order Status:

Active: O
Rejected: O
Not Supported: O

Submit an order into an unavailable contract. Please confirm the status of this order:

Active: O
Rejected: O
Not Supported: O

Submit an order into an available contract. Please confirm the status of this order:
Active: O

Rejected: O
Not Supported: O
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3.6

3.7

The Trading Engine will now be re-started, when instructed please retrieve your order status
(Order Mass Status Request):

Success: O
Not Supported: O

Submit an order in an available contract — one that was previously unavailable. Please confirm
the status of this order:

Active: O
Rejected: O
Not Supported: O
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4. Drop Copy Failure

Test Description:
The Drop Copy service will be failed causing a connection loss. Your application should detect the
connection loss.

Please note: no notification is sent, once the Drop Copy is restarted. Your application will need to poll
the TCP connection to reconnect.

Recommended Recovery:
e Reconnect to Drop Copy when available
¢ Retrieve missed messages (including Execution Reports)

Before the Drop Copy Service is failed, please ensure you have a monitored ITM with a mixture of active
GTC and Normal Limit orders in the market.

4.1 Please note the time you are disconnected from the Drop Copy server:

Disconnection Time Stamp:

***Your CTSG analyst will execute a number of trades with your monitored ITM whilst the Drop Copy
service is down***

4.2 The Drop Copy service will then be restarted. Please note the time you reconnect to the CCG:

Reconnection Time Stamp:

4.3 Please retrieve missed messages (including Execution Reports)

Success: O
Not Supported: O

4.4 Your Analyst will submit a number of orders and trades with your monitored ITM. Please confirm
the details of these with your analyst:

Success: O
Not Supported: O
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