
 

Interface Connection 
Agreement APIs 
CME makes the following APIs available to customers under the Interface 
Connection Agreement. 
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*A “hit” is defined as the number of elements returned in the API response 
payload as shown in the metadata field “elementsInResponse”. 
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Type of API Name of API 
CME API Connection Limit 
(as defined in the Interface 
Connection Agreement) 

Fee/Fee Basis 

REST API 

FedWatch EOD via 
REST API 
 
FedWatch Intraday 
via REST API​
 
CME Term SOFR via 
REST API​
 
Cross Currency 
Basis Index via 
REST API​
​
CME Option Implied 
Volatility & Greeks 
via REST API​
​
CVOL End of Day 
Index via REST API 

0 - 1000 hits*/Month  $25/Month/API ID 

1,001 - 50,000 hits/Month $75/Month/API ID 

50,001 - 100,000 hits/Month $125/Month/API ID 

100,001 - 500,000 hits/Month $250/Month/API ID 

+500,000 hits/Month $500/Month/API ID 



 
 

 

Type of API Name of API Monthly 
throughput tier (in 
Gigabytes per API 
ID) 

Fee per GB/Month 

Streaming  F&O WebSocket API <1  $0 

>=1 to <10 $23 

>=10 to <100 $8.50 

>=100 $0.50 

 
 

 

 

Type of API Name of API Monthly 
throughput tier (in 
Gigabytes per API 
ID) 

Fee per GB/Month 

Streaming  FX Tape+ WebSocket 
API 

Unlimited $0 
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