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Description of Test Levels

Basic Point to Point/Standalone Testing

A Level A
I Turquoise to Member F/O testing
A Level B Level A
I ECCP to Member testing
A Level C
i Citibank, Agent & CREST testing
Other standalone testing Level B
A LevelAtoB
I Turquoise to ECCP testing
I Member F/O to B/O testing
A LevelBtoC Level C
i ECCP to Citibank testing
i ECCP to Agent testing

i Member B/O to Agent testing
i Member B/O to CREST testing
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Turquoise Member testing
Environment and implementation timeline
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23 April - Technical Specifications, Connectivity documents circulated i Technical Account Manager allocated

WKk beg 28 April i Turquoise Website available.

5 May i Turquoise Certification documentation

12 May i Turquoise Test Environment available

19 May - End to End testing

End July i mid August i Production environment available for production testing with a full dress rehearsal to be scheduled
15 August i Soft Launch on Production
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Connectivity
to Turquoise and ECCP

Turquoise

A Existing participants are connected over the Internet to the Early Adopter
environment.

A Participants must arrange for connectivity to the Turquoise Test environment
data centres (GSS and Croydon) via a connectivity provider (e.g. Colt, BT
Radianz, Verizon etc.).

A Participant logs in and carries out their own ad-hoc tests.
A Certification Testing content and date is agreed and takes place.

ECCP
A Communications from EuroCCP to Participants:
IDTCCO6s Securely Managed and Reliable Te
I SWIFTNet
I BT Radianz
A Communications from EuroCCP to settlement agents and banks
I SWIFT
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Turquoise Testing Requirements

A Certification Test Requirements

I Members will be required to test against a set of test scripts defined by Turquoise

i Definition of the certification test scripts will be available by 5 May 2008

I Certification will be carried out on the certification test environment (same test
environment for the E-2-E test environment)

I The certification test will be managed by the Turquoise Technical Account
Manager
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ECCP Testing Requirements
Test Requirements and Process

A Test Requirements & Confirmation

I EuroCCP will require all Members to accept and verify EuroCCP output
A Test requirements available now
A Member to email confirmation that test is successful

I EuroCCP will require all members to verify that they have adequately developed
and tested the interface with their Agent banks

A Member to email confirmation that they have adequately developed and tested their
interface with their Agent banks

I EuroCCP will require all Agent Banks to accept and verify EuroCCP settlement
instructions
A Test Requirements available now
A Agent Bank to email confirmation that test is successful
A Members will be required to assist in managing this
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ECCP Testing Requirements

Test Environment and Resources

A Test Environments
TAl'l testing wild.l be performed from Euro

I Member test output messages/files will be sent via standard ECCP communication
connections, i.e. SWIFT, SMART or BT Radianz

I Agent test messages will be sent via Swift using test BIC information

A Test Resources
TEur oCCP testing wil/l be supported by Eu
Operations team and Product Management team
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End -2- End Test Environment
Turquoise

A 1500 instruments will be available
A 90 plus dark instruments have been identified for the front to back testing

A Pricing fixed at 15 of the relevant currency unit - Outside of that there is a static band
10% each side of the reference price and then a 5% dynamic band (last traded price)

Resources
TTQ will fill the order book as a O0test
Obuyd and Osell 6

I TQ will load the order book as a Participant if requested
T TQ will manually hit orders as requested by a Participant

Test System Availability
T From 07:0071T 16:30

Specific Tests

- Gap Fill testing i TQ will test this functionality week beginning 19t May. Dates to be
confirmed.
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Contacts at Turquoise and Website

market.operations@tradeturguoise.com
TQ Market Operations and TQ Technical Account Management Team will be
available from 08:00 7 18:00

Turquoise Market Operations
+ 44 (0)207 159 4054
+ 44 (0)203 008 5394
+ 44 (0)203 008 5391

Website:

All Integration documents posted to Website i Tagline i download testing docs
on home page.

- Overview of schedule

- List of instruments

- Data requirements for testing
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End to End Testing Cycle 1
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End to End Testing Cycle 2
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End to End Testing Cycle 3
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European Central Counterparty Ltd.

Participants Settlement Agents End to End Testing

Schedule
CUSTODIANS Cycle One CUSTODIANS Cycle Two CUSTODIANS Cycle Threg
Week | Week?  |Week3 Week ! Week?  |Week3 Week ! Week?  |Week?
BNP Nodea ~ BP BNP Nordea BV BINP Nodea ~~ [BP
CliGTS B [CIiGTS CiiGTS B (CIiGTS CiiGTS SEB CiiGTS
Deutsche Bank Custody - (Dankse Bank |Deutsche Bank Custody Deutsche Bank Custody - (Dankse Bank |Deutsche Bank Custody Deutsche Bank Custody (Dankse Bank |Deutsche Bank Custoay
Euroclear DenNorkse  |Eurockear Euroclear DenNorkse  |Eurockear Euroclear DenNorkse  [Eurockear
KAS Bank Ot [BCP KAS Bank CHGTS  |BCP KAS Bank CHiGTS  [BCP
CLiGTS  [BACA Crest Crest BACA SHB BACA
SHB Crest SHB Crest Swedbank (SIS
Swedbank (SIS Swedbank (SIS Erste
Erste Erste KAS Bank
KAS Bank KAS Bank
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Participants Settlement Agents Format Testing Update (latest 9/5)

Austria |Belgium [Denmark| Finland | France | German Ital Ireland |Netherlands| Norway | Portugal | Sweden |Switzerland UK
Nordea

Citi GTS | Citi GTS SEB | Citi GTS SEB Citi GTS

Deutsche Deutsche | Deutsche

Bank Bank Bank
Erste | Custod SEB SHB Custody | Custody SEB SHB
SHB Swedbank
KAS Bank KAS Bank

- Settlement Agents Have Completed Format Testing
Settlement Agents Format Testing In Progress

Settlement Agent Format Testing Schedule To Be Confirmed

Notes

Deutsche Bank Custody testing Italy in p[rrogress. Trades have not reached STP. Under investigation
SEB format testing now in priogress. Trades sent down 8/5. Update on STP progress due 9/5
Nordea Sweden testing now in progress. Trades sent down 8/5. Update on STP progress due 9/5
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