
 

 

TO: CME CORE API users    
     
FROM: CMEClearing@cmegroup.com   
 
DATE: December 2, 2016   
 
SUBJECT: CME CORE API Schema Version 1.4: Currency and Greek Level Margin Details Now 
Available for Cross-margined Portfolios     
 
ADVISORY #: 16-508 

 

Please be advised that currency and Greek level margin details will now be available for IRS 

portfolios cross-margined with eligible portfolio margining futures products, via Schema 1.4. 

Please note that these attributes are currently contained within schema version 1.4. This update 

will make these details available to CME CORE API users in the new release environment on 

December 7, 2016 and will be available in the production environment as of January 9, 2017. 

Schema version 1.2 will continue to be supported and will remain the default schema, to ensure 

backwards compatibility. Please see the following link for additional information on schema 

version 1.4, including updates made to the URL requests: 

http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API 

 

If no schema is specified, the schema will default to version 1.2 (current schema).  Schemas 

1.0, 1.1, 1.2, and 1.3 will continue to be supported.  

 

Sample response message with additional margin details:  

 

 
 

For more information on features and sample requests messages, please visit the following link: 

http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-

+Requests 

 

Please contact the CME CORE group at cme.core@cmegroup.com with any questions.  
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