Test Guide for Level-2 Market Data System

I. Participants

Members of the Shanghai Futures Exchange (“SHFE”) that have submitted a preliminary application and their clients, as well as authorized members of the Shanghai International Energy Exchange (“INE”) and their clients that have submitted an application. 

II. Schedule

Test date: August 12, 2023, Saturday. The schedule is as follows:

	Time
	Activity

	08:55:00
	Start of call auction

	08:59:00
	Order matching

	09:00:00
	Continuous trading

	11:00:00
	Market close


The test on August 12 (Saturday) simulates the trading and clearing of August 11 (Friday), using the post-settlement data on August 10 (Thursday).

III. Test Scenarios

(I) SHFE and INE release, and the members and clients receive, the level-2 market data. 

(II) Fault simulation

	Time
	Activity

	9:05:00
	The front-end query applications access through TCP port at 172.16.68.1/2/3/4 will be restarted successively, estimated five minutes for each

	10:10:00-
10:40:00
	Multicast interruption on two lines

	11:00:00
	Market close


Note: After the test, members should carefully inspect the network and host.

IV. Communication Parameters

(I) Level-2 market data system

Query service parameters: 

	Data Center
	Front-End Address
	TCP Port

	Zhangjiang Data Center
	172.16.68.1
	22000

	
	172.16.68.2
	

	
	172.16.68.3
	

	
	172.16.68.4
	


SHFE incremental service parameters:

	Data Center
	Channel
	Front-End Address
	Multicast Address
	Multicast Port
	Topic

	Pudian

 Data Center
	Line A
	192.168.32.91
	239.1.101.91
	21101
	1101

	
	Line B
	192.168.64.92
	239.2.101.92
	21101
	1101

	Zhangjiang Data Center
	Line A
	192.168.48.91
	239.3.101.91
	21101
	1101

	
	Line B
	192.168.80.92
	239.4.101.92
	21101
	1101


INE incremental service parameters: 

	Data Center
	Channel
	Front-End Address
	Multicast Address
	Multicast Port
	Topic

	Pudian

 Data Center
	Line A
	192.168.32.91
	239.1.151.91
	25101
	5101

	
	Line B
	192.168.64.92
	239.2.151.92
	25101
	5101

	Zhangjiang Data Center
	Line A
	192.168.48.91
	239.3.151.91
	25101
	5101

	
	Line B
	192.168.80.92
	239.4.151.92
	25101
	5101


A participant should enable access to the TCP port 22000 of network segment 172.16.68.X and PING packets in the cybersecurity control strategy. Please ensure normal communication of the said network segment and protocol port.

V. Test Requirements

Each participant should: 

(1)
contact its software supplier and prepare a test plan before the test, and carefully check the data after the test;

(2)
make a proper backup for the system and data before the test and restore the backup after the test to ensure normal transactions on the following trading day;

(3)
keep a closer eye on the receipt of level-2 market data;

(4)
if a member, complete and email the Feedback Form for SHFE and INE Level-2 Market Data System Test (For Members) (Schedule 1) to marketdata@shfe.com.cn for each participating account;

(5)
if a client, complete and email the Feedback Form for SHFE and INE Level-2 Market Data System Test (For Clients) (Schedule 2) to marketdata@shfe.com.cn; and

(6)
properly segregate the test data to prevent influence on real data. 

VI. Contact Information

Tel: 021-50122803 and 50122805
Email: marketdata@shfe.com.cn
Schedules:

1.
Feedback Form for SHFE and INE Level-2 Market Data System Test (For Members)

2.
Feedback Form for SHFE and INE Level-2 Market Data System Test (For Clients)

Schedule 1

Feedback Form for SHFE and INE Level-2 Market Data System Test (For Members)

	Member Information

	Company Name
	

	Member ID
	
	Market Data Account
	

	Technical Contact
	Name:
	Tel:

	
	Email:
	

	Technical System

	System (Developer)
	

	IP Address
	

	Test

	Items
	Description
	Remarks

	Have you made a backup for the system and data? 
	
	

	Can you log in the system as normal?
	
	

	Can you receive the market data as normal?
	
	

	Have you encountered any other faults during the test?
	
	

	Can you restore the system and data as normal?
	
	


Completed on:
Completed by:
Please complete this form for each account and email it before 12:00 noon the first working day after the test to the Data Management Department at marketdata@shfe.com.cn. Thank you for your cooperation.

Schedule 2

Feedback Form for SHFE and INE Level-2 Market Data System Test (For Clients)

	Client Information

	Company Name (Individual Name)
	
	Market Data Account
	

	Technical Contact
	Name:
	Tel:

	
	Email:
	

	Technical System

	System (Developer)
	

	IP Address
	

	Test

	Items
	Description
	Remarks

	Can you log in the system as normal?
	
	

	Can you receive the market data as normal?
	
	

	Have you encountered any other faults during the test?
	
	

	Can you restore the system as normal? (Please indicate the time of restoration)
	
	


Completed on:
Completed by:
Please email the completed form before 12:00 noon the first working day after the test to the Data Management Department at marketdata@shfe.com.cn. Thank you for your cooperation.
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