
   

 

   

 

 

 

 

TO: Clearing Firms; Back Office Managers; CME Optimizer Users; CME CORE Users 

FROM: CME Clearing 

DATE: 9/30/2022 

ADVISORY #: 22-379 

SUBJECT:  CME Optimizer Software Version 18 Release, Mandatory Upgrade Required by 

December 12, 2022 
 

 
CME is releasing a new build of the Optimizer software, version 18. Optimizer users must upgrade to this 

build during the integration window between October 31 and December 12, 2022 with a mandatory 

production deadline on December 12, 2022. Firms who do not upgrade on or before the production 

deadline will experience subsequent Optimizer failures. The Optimizer is now available and ready to 

install and test as of September 30, 2022.  

 

This build supports several enhancements at a high level: 

• Supports SOFR and Treasury Options* in the Portfolio Margin program including: 
o U.S. Treasury Quarterly and Serial Options, Clearing Codes: 17, 21, 25, 26, UBE, TN 
o SOFR Quarterly, Serial, Mid-curve and Serial Mid-curve Options, Clearing Codes: SR3, S0, 

S2, S3, S4, S5 

• Supports Eurodollar Options margining under ISDA’s IBOR Fallback Protocol*. 

• Supports interest rate curve spread methodology changes*. 

• Supports a new Treasury Rules-based Offset Engine (RBOE) feature supporting the CME/FICC 
Cross-margin program*. 

o This feature represents a new Optimizer workflow defined in more detail here.  

• Please note this build contains changes to the minimum system requirements as well as 
expected impacts to program performance. Optimizer users may be required to update their 
existing infrastructure to support these changes. Please review the release notes and user guide 
for more details. 

 

*Pending all relevant regulatory review periods. 

 

A full list of all changes related to this build can be found in release notes here. Please refer also to the 

Optimizer User Guide here. 

 

Adoption Timeline  

• ASAP: Start populating SOFR and Treasury options in Optimizer positions.csv file. Enabling these 
contracts now allows users to decouple adding new contracts from the technical integration 
with Optimizer version 18. 

https://www.cmegroup.com/confluence/display/EPICSANDBOX/Treasury+Rules-based+Offset+Engine
https://www.cmegroup.com/confluence/display/EPICSANDBOX/CME+Optimizer+Software+Detailed+Release+Notes
https://www.cmegroup.com/confluence/display/EPICSANDBOX/CME+Optimizer+Software+User+Guide


   

 

   

 

• September 30, 2022: Download the Optimizer from CME. Test samples included. 

• October 1 – December 12, 2022: Test period. 

• October 5, 2022: Test file production begins in New Release test environment. 

• October 31 – December 12, 2022: Go live window – firms can go live with v18 at any point 
during this period. 

• **December 9 – 12, 2022: Production go live weekend for SOFR and Treasury options. SOFR and 
Treasury options will not be optimizable before this date. This is the last date to install v18 in 
firm production systems to prevent failures 

 
**CME to confirm in subsequent advisory 

Accessing the latest version of CME Optimizer (Production version available September 30, 2022): 
1) Create a CME login ID if necessary. 

a. See steps below for creating a CME Login ID. 
2) Email your CME Login ID to cme.core@cmegroup.com to be entitled to download Optimizer if 

you have not in the past. 
3) Log into CME CORE here: https://cmecore.cmegroup.com/ 
4) Navigate to the Download Center - Software. 

a. CME Optimizer is available under the “CME Optimizer” section.  
 
Steps for creating a CME Login ID:  

1) Go to the CME CORE login screen: https://cmecore.cmegroup.com/ 
2) Click on the "Need to Register" link and provide the required information. 
3) Receive your CME Login ID. Please reach to EASE.AtYourService@cmegroup.com with any 

questions about creating a CME Login ID.   
 

Please reach out to the Post-trade Services team at posttradeservices@cmegroup.com with questions 
about configuring or testing this build of Optimizer. 
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