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AutoCert+ CME Margin Service API

Getting Started

The AutoCert+ tool is an automated testing tool for validating application functionality. It provides an easy-to-use web
interface for walking through CME Group certification scenarios.

To facilitate the process of connecting a customer application to Margin Services API, CME Group provides a dedicated
certification environment to allow customers to test their systems before they complete certification.

The AutoCert+ Margin Service API test suite verifies Portfolio Tests, Transaction Tests, Margin Tests and ALL-IN-ONE Call Tests.

[:} To run and navigate AutoCert+:

Log into the automated certification tool.

Review general AutoCert+ test suite navigation and general interview information.

Complete the Interview for this test suite.

Complete applicable test cases.

A N

Complete the certification process from the Post Certification tab.
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http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/LoggingIn.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

What's New

AutoCert+ CME Margin Service API

The list below illustrates the updates made to the AutoCert+ Margin Service APl Help system.

. e e

24 August 2016 EE Converted online Webhelp to HTML5 format.
13 October 2014 JJ Added Feedback feature
31 May 2014 JK All New Help System
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AutoCert+ CME Margin Service API

Interview

The interview consists of a series of questions about your application. You must complete the pre-certification interview before
running the test cases.

All scenarios / test cases are required, however, the message structure and format will change based on the Instruments
selected by the client.

See also:

¢ Scenarios / Test Cases

e Test Suite
Current Testing Configuration
Designated Coniract Market: CME Gasun -
Compady Mams: an
System Profile: i AP - S o e Tepeiins 52 W
¥ hiag Sechvpn - Actzengapd Tepsing 5! Tesier : T T
TestSuite: WARGIN &F1 -
SenserCesap ; SER: - [EEE

Suite Status:

Pre-Centification Interview : 8 Complete

Teat Suite Status: In Progress
MARGIN AR Online Halp

- Tiest Suile Tast Case Post Cartificaticen

FPLIL [OTC IRS Froguss)
FEXML (Fututes and Options, OTC COS and FI)
TSV (A1l CME Graup Produsts)

@==

Fuluwres Opticns

Foswandy

ChSs

Interest Rate Swaps - 015 tades

Interest Rate Swaps - Vanilla irades
Intecedt Rale Swaps - Deeo Coupen bades
Inderedt Rate Swapd - FRA races

Irturass Rale Swapd - Bain trades
Inturast Rade Swaps - Dalls Lagde
Intarast Rale Swaps

Aaf=i=|=f==f= =«

Answer each interview question and click Complete when finished.

b' To complete the interview process:

1. For the question "Does your firm already use other CME GROUP APIs?" select one or more options.
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AutoCert+ CME Margin Service API

2. For the question "What type of instruments will your system support?" select one or more options. The response
determines how many tests will be required for the Transaction—-Add and Margin Service APl ALL-IN-ONE Call test
sequences.

3. For the question "Will your application be supporting Margin Service APl ALL-IN-ONE Call functionality?" select "Yes"
or "No."

Scenarios / Test Cases

The f ollowing Scenarios/ Test cases are mandatory irrespective of the instrument selected by the client. However, the
message structure and format will change based on the Instruments selected by the client.

1. Portfolio
e Add
e Delete
o Get
e Update
e List

2. Transactions
e Add
e Delete
o Get
e Update
e List

3. Margins
e Calcualte
o Get
o List

4. ALL-IN-ONE Call
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AutoCert+ CME Margin Service API

Test Suite

Certification test sequence for AutoCert+ Margin Services API.

Interview - Test Case Post Certification
MARGIN AP| Certification Tests Retest  Flag Status

Margin Service AP1 - io - Add - Mot Tested
Margin Service AP - Portolio - Delete. @ NotTesied
Masgin Send . io - & NotTested
Margin Service AP1 - Podfolio - List &  MotTesled
Margin - io - &  NotTested
g Add- & MNotTested
Margin Serdce AP - Transachion - Add - FX Forwards ‘ Mot Tested
&  MNotTested
& NotTested
& MNotTested
&  MotTesled
c . Add - &  MNotTesled
Margin Sendce API - Transaction - Add - Vanilla VNS &  MotTested
. S & MNotTested
u -Tn Add- &  MotTested
AP - Ti = - Fi P &  NotTested
- I PUl &  NotTested
&  MNotTesled
Margin Sensce API - Transaction - Simple Upload for OTCFX &  MotTested
i e &  MotTesled
Margin Sensce AP| - Transaction - Trade Register for IRS &  MNotTested
Margin Service API - Transaciion - Delete. N R
\Margin Sendce AP| - Transgction - Update o  MotTestea
Margin Serice API - Transaction - Get @ NotTess
Margin Sensce AP - Transaction - List & MotTested
Margin Sendce AP - Marging - Caiculate @ | PeTemed
Margin Sendce API - Margins - Get &  MNotTested
Margin Senvice API- Wargins - List @  MotTesws
Mgrgin Senice API - Margin Sendce API ALL-AN-ONE Call - CDS &  MNotTested
Margin Sendce API - Margin Service AP1 ALLIN-ONE Call - Deita Ladder &  NolTested
Margin Senvce AP| - Margin Service AP ALL-IN-OME Call - IRS o HNol Tesled
o HNol Tested
& NotTested
Margin Service AP - Margin Service AP1 ALL-N-ONE Call - Zero Cougon @  Molssid
&  NolTested
&  NolTesled
&  HolTestea
&  NotTested

Mandatory

Mandatory

Mandatory

Mandatory

Mandatory

Mandgatory

Mandatory

Mandatory

Mandatory

Mandatory

Mandatory

Mandatory

Mandatory
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AutoCert+ CME Margin Service API

Portfolio Tests

Perform tests for these portfolio functions:
- Add
» Delete
- Get
. List

e Update
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AutoCert+ CME Margin Service API

Portfolio — Add

This test verifies adding a new portfolio. The required attributes for a new portfolio are submitted, and followed by server
validatation of the request.

This test is mandatory for all Interview responses.

Test Suite - Poat Caitification

Steps of the test: Margin Service AP - Portfolio - Add

This &8t could take up to several minutes. Please do not close the window during the esi Closing window/stopping test requires to rerun the test from step1.

Purpose

The purpose of this test case is to ADD a new portindo. The Chent must submi the required atiributes for a new portinlo following which the ssrver validates the
request.

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test STARTTEST

button again if you are currently running this test.

Description | Flag | status
1 Submit a message to add a portfolio for 3 particular customer under a panticular Clearing Member & | MNotTested
2 Receive and process response from Margin AP & | MotTested

Key: & nod tested i complete pending i Taled

b To test Portfolio — Add:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit a request to add a portfolio.
4. Receive and process response.

5

Click Refresh to review results.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Add
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Add#MarginServiceAPI-Portfolio-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Add#MarginServiceAPI-Portfolio-Add-Response

AutoCert+ CME Margin Service API

Portfolio — Delete

This test verifies portfolio deletion.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Portfolio - Delete

This test could take up to several mnutes. Please do not close the window during the test.Closing window/stopping 1est requires to rérun the test from stepl
Furpose

The purpese of this test case is o delete a portfolio. The Chent must here submit the required attributes for dedeting a portfolo folowing which the server validaies
the request

NHote: Press the Start Test button to start or restart a Test. Please do not press the Start Test

START TEST
button again if you are currently running this test.
Description . Flag [ Status
1 After submitting portfalio Delete request, receive and process response from Margin AP & | MotTested

Key: & not tested @ complele . pending @ Taded

b To test Portfolio — Delete:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a Delete request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Delete
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Delete#MarginServiceAPI-Portfolio-Delete-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Delete#MarginServiceAPI-Portfolio-Delete-Response

AutoCert+ CME Margin Service API

Portfolio — Get

This test verifies a client can get a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Past Certification

Steps of the test: Margin Service API - Portfolio - Get

This test could take up to several minutes. Flease do not close the window during the test.Closing window/stopping test requires to rerun the test from step1.

Purpose

The purpose of this test case is to GET a portfolo from CHME CORE. The Client must submit the required attributes for getting a portfolio following which the server
validates the reguest.

Hote: Press the Start Test bution to start or restart a Test. Please do not press the Start Test START TEST

button again if you are currently running this test.

Description Flag Status

1 After submitting portfolio Get request, receive and process response from Margin AP o | NotTested

Key: & not tested @ complets pending @ faded

b To test Portfolio — Get:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Get
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Get#MarginServiceAPI-Portfolio-Get-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Get#MarginServiceAPI-Portfolio-Get-Response

AutoCert+ CME Margin Service API

Portfolio — List

This test verifies a client can obtain the list of portfolios under a Clearing Member.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Portfolio - List

This tes! could fake up to several minutes, Please do nol ciose the window during the tesl.Cloging window/stoppng 125t requires 1o rerun the test from siepl
Purpose

The purpase of this test case is to get the LIST of portfolios under a Clearing Member. The Chent must subemit the required attributes for gatting a portfolo folowing
which the server validates the request.

Hote: Press the Start Test bution 1o start or restar a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description | Flag | Status

1 After submitting portfolio List request, receive and process response from Margin AP & | MotTested

Hey: 0 not tested @ complete | pending @ faled

D’ To test Portfolio — List:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a List request, receive and process the response.

Note:Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Margin+-+List
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+List#MarginServiceAPI-Portfolio-List-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+List#MarginServiceAPI-Portfolio-List-Response

AutoCert+ CME Margin Service API

Portfolio — Update

This test verifies a client can update a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Portfolio - Update

This test could take up to several minutes. Piease do not close the window during the test Closing window/stopping test requireés 1o rerun the test from stepi

Purpose
The purpose of this test is to verify that the system can successfully submit a message to update the details of a portfolio

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description | Flag | Status
1 Submit 3 message to update a portfolio for a particular customer under a particular Clearing Member -] Mol Tested
2 Receive and process response from Margin API & | MotTested

Kew: & not tested @ complete & pending @ faled

b To test Portfolio — Update:

Select SenderComp that matches assigned Margin API login.
Click Start Test.

1
2
3. Submit a request to update a portfolio.
4. Receive and process response.

5

Click Refresh to review results.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Update
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Add#MarginServiceAPI-Portfolio-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Portfolio+-+Add#MarginServiceAPI-Portfolio-Add-Response

AutoCert+ CME Margin Service API

Transaction Tests

Perform tests for these transaction functions:
e Add Utilizing FIXML Format
e Add Bulk Transaction
e Add Utilizing FpML Format
o Add CDS (Utilizing FIXML)

o Add Utilizing CSV Format

» Delete
- Update
- Get
- List
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing FIXML

Perform tests for Transaction — Add utilizing FIXML:

e Futures and Options

FX Forwards

Transaction — Add Utilizing FIXML Format — Futures and Options

This test verifies successful addition of a Futures and Options transaction to an existing portfolio using any valid payload.

This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FIXML (Futures and Options, OTC CDS and FX)

e What types of Instruments will your system support? Futures and Options

Test Suite - ast Certification

Steps of the test: Margin Service API - Transaction - Add - Futures

This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi

Purpose

The purpose of this test is 1o verify thal the sysiem can successfully ADD a Futures transaction 1o an alréady exsting portfolio using any vabd payload

Note: Press the Start Test button 1o starn or réstan a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description . Flag . Status
1 Submit a request message to add a Futures Transaction into an already existing portiolio & |HNolTested
2 Receive and process acknowledgement from Margin AP & | NotTested

Key: & nol tested i complete pending @ faded

D To test Transaction — Add Futures and Options utilizing FIXML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add a Futures and Options transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:
e Request
e Response
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request.1
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response.2

AutoCert+ CME Margin Service API

Transaction — Add Utilizing FIXML Format — FX Forwards

This test verifies successful addition of an FX Forwards transaction to an existing portfolio using any valid payload.

This test is mandatory when the Interview responses are:
e Does your firm already use other CME GROUP APIs? FIXML (Futures and Options, OTC CDS and FX)

e What types of Instruments will your system support? Forwards

Test Suite - Post Certification

Steps of the test: Margin Service APl - Transaction - Add - FX Forwards

This fest could take up fo several minutes. Please do not close the window during the test.Closing windew/stopping lest requires to rerun the test from step!
Purpose

The purpose of this test is to verify that the system can succassfully ADD a FX Forwards transaction to an aiready existing portfolo using any vakid payioad

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description | Flag | status
1 Submit a request message to add a FX Forward Transaction into an already existing porifolio o | MotTested
2 Receive and process acknowledgement from Margin AP o | MotTested

Key: & not tested i complete pending i faded

t} To test Transaction — Add FX Forwards utilizing FIXML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add an FX Forwards transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:
e Request
e Response
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request.1
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response.2

AutoCert+ CME Margin Service API

Transaction — Add — Bulk Transaction

This test verifies successful submission of messages to add bulk transactions to the portfolio for a single type of product. Any
type of product can be used. Users may add up to 1000 transactions per portfolio. Users may only add a single product type in
a bulk upload (IRS, CDS, FX or Futures and Options).

This test is mandatoryfor all Interview responses.

Steps of the test: Margin Service API - Transaction - Add Bulk Transactions

This test could take up to several minules, Pizase do not close the window during the test. Closing window/siopping 23! reguires to rerun the test from stepd

Purpose

The purpose of this test is to verity that the systems can successfully submit messages 1o add bulk trangactons to the porifolio Tor a single type of producl, This
can be used for any type of product. Users may only add 1000 transactions for porifolio. Users may only add a single product type in a bulk upload (RS, CDS, FX
of Futures and Options)

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description . Flag . Status
1 Submit a request message to add a Bulk Transaction into an already existing portfolio & | MotTested
2 Receive and process acknowledgement fram Margin AP & | MolTested

Key: & not tested @ complete pending @ faded

D’ To test Transaction — Add for Bulk Transactions:

Select SenderComp that matches assigned Margin API login.
Click Start Test.

1
2
3. Submit a request to add Bulk Tranactions into an existing portfolio.
4. Receive and process response.

5

Click Refresh to review results.

Example:

e Add Bulk Transactions.
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-AddBulkTransactions

AutoCert+ CME Margin Service API

Transaction — Add Utilizing FpML

Perform tests for Transaction — Add utilizing FpML:

« FRA
+ Basis

. oI

e Vanilla VNS

e Zero Coupon
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Transaction — Add Utilizing FpML Format — FRA

This test verifies successful addition of an FRA transaction to an existing portfolio with valid payload.

This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? Interest Rate Swaps —FRA trades

Steps of the test: Margin Service API - Transaction - Add - FRA
This test could take up o several mnutes. Please do not close the window durng the t!i[.l:.k]il"lg windo W.r!.tClﬂpﬂﬂ tast requtesm rerun the tast from stepl
Purpose

The purpose of this test is to verify that the system can successfully ADD an FRA transaction i an aiready existing porifolo with vakd payioad

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description | Flag | status
1 Submit a request message to add a transaction for the FRA instrument for a portfolio o | MotTested
2 Receive and procass acknowledgemeant from Margin AP & | NotTested

Key: @ not tested @ complete | pending @ Taded

D} To test Transaction — Add FRA utilizing FpML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add an FRA transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:
e Multiple transactions in FpML format:
e Request
e Response
e Product:

o Reguest
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http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Request.2
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-Response.2
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Transaction+-+Add#MarginServiceAPI-Transaction-Add-FRA
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Transaction — Add Utilizing FpML Format — Vanilla

This test verifies successful addition of a Vanilla transaction to an existing portfolio with valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? Interest Rate Swaps — Vanilla trades

Test Suite - Post Cartification

Steps of the test: Margin Service API - Transaction - Add - Vanilla

This test could take up to several mnutes. Please do not close the window during the 13t Closing window/stopping tes! reguires 1o rerun the test from slepl
Purpose
The purpose of this test is to verify that the system can successfully ADD a Vanilla transaction to an already existing portfolio with a vald payload

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description . Flag Status
1 Submit a request message 1o add a Vanilla Transaction into an already existing portfolio o Mot Tested
2 Receive and process acknowledgement from Margin AP o Mot Tested

Hey: @ not tested @ complete | pending @ faded

D’ To test Transaction — Add Vanilla utilizing FpML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add a Vanilla transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:

e Multiple transactions in FpML format:

e Request

e Response
e Product:

e Request
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Transaction — Add Utilizing FpML Format — Basis

This test verifies successful addition of a Basis transaction to an existing portfolio with valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? Interest Rate Swaps — Basis trades

Steps of the test: Margin Service API - Transaction - Add - Basis

This test could take up bo several minutes. Please do not close the window during the test Closing window/stopping test reguires to rerun the test from step1.
Purpose
The purpose of this test is 1o verify that the sysiem can successfuly ADD s Basis ransaction to an already existing portfohy with a vald paylacd

button again if you are currently running this test.

. Description [ Flag . Status
1 Submit a request message to add a transaction far the Basis instrument for a portfolio ‘ Mot Tested
2 Receie and process acknowledgement from Margin APl & Mot Tested

Hote: Press the Start Test button 1o start or restart a Test. Please do not press the Start Test m

Key: @ not tested @ complete | pending @ faded

E} To test Transaction — Add Basis utilizing FpML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add a Basis transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:

e Multiple transactions in FpML format:

. Reguest

e Response
e Product:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing FpML Format — OIS

This test verifies successful addition of an OIS transaction to an existing portfolio with valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? OIS

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Add - 018

This test could take up to several minutes. Pleasa do not close the window during the test Closing window/stopping test requires to rerun the test from stepl
Purpose
The purpose of this test is to verify that the system can successfully ADD an 0I5 transaction to an already existing portfolio with a valid payload

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

" Description [ Fiag | status
1 Submit a request message 1o 3dd a transaction for the OIS instrument for a portiolio o | NolTested
2 Receive and procass acknowledgement from Margin AP o | MotTested

Key: @ not tested ) complede pending i faled

D’ To test Transaction — Add OIS utilizing FpML:
Select SenderComp that matches assigned Margin API login.
Click Start Test.

Submit a request to add an OIS transaction into an existing portfolio.

Receive and process response.

A A

Click Refresh to review results.

Examples:
e Multiple transactions in FpML format:

. Reguest

e Response
e Product:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing FpML Format — Vanilla VNS (Variable Notional
Swap)

This test verifies successful addition of a Vanilla VNS transaction to an existing portfolio with valid payload.

This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? Vanilla VNS

1

2

Test Suile - Post Certification

Steps of the test: Margin Service API - Transaction - Add - Vanilla VNS

Purpose

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test
button again if you are currently running this test.

Description

Submit a Vanilla VNS transaction to an already existing portfolio

Receive and process acknowledgement from Margin API

Key:

This test could take up to several minutes. Please do not close the window during the test.Closing window/siopping test requires to rerun the test from step1.

The purpose of this test is to verify that the system can successfully submi a Vanilla WNS transaction to an already existing portfolo with a vaid payicad

START TEST

| Fiag status

ot tested @ complete

J | NotTested

o Mot Tested

pending @ falad

D’ To test Transaction — Add Vanilla VNS utilizing FpML:

1
2
3.
4
5

Select SenderComp that matches assigned Margin API login.
Click Start Test.

Submit a request to add a Vanilla VNS transaction into an existing portfolio.

Receive and process response.

Click Refresh to review results.

Examples:

Multiple transactions in FpML format:
e Request

e Response

Product:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing FpML Format — Zero Coupon

This test verifies successful addition of a Zero Coupon transaction to an existing portfolio with valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FPML (OTC IRS Products)

e What types of Instruments will your system support? Interest Rate Swaps — Zero Coupon trades

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Add - Zero Coupon

This test could take up to several minutes. Please do not close the window during the test Closing window/stopping test requires to rerun the test from stepi
Purpose
The purpose of ths test is to verify that the sysfem can submit a Zero Coupon Transaction to an existing portfolio with a vald payload

Hote: Press the Start Test button 1o start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description . Flag . Status
1 Submit a Zero Coupon Transaction to an existing portfolio & | MotTested
2 Receive and process acknowledgement from Margin AP1 & | NotTested

Key: & not tested i@ complete pending i@ faled

D" To test Transaction — Add Zero Coupon utilizing FpML:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request too add a Zero Coupon transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Examples:
e Multiple transactions in FpML format:
e Request
e Response

e Product:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing FIXML Format — CDS

This test verifies successful addition of a CDS transaction to an existing portfolio using any valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? FIXML (Futures and Options, OTC CDS and FX)

e What types of Instruments will your system support? CDS

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Add - CDS

This test could take up to several minutes. Feases do not close the window during the tesi. Closing window/siopping test requires to rerun the test from step1.
Purpose

The purpose of this test is to verify that the broker sysiems can successfully submit a COS transaction to an existing portfolo with a valkd payioad

button again if you are currently running this test.

1 Submit a CDS ransaction to an existing portfolio

Hote: Press the Start Test bution to start or restart a Test. Please do not press the Start Test m

Description Flag Status
&  MotTesled

2 Receive and process acknowledgement from Margin API o | MotTested

Keye @ not tested @ complete pending @ 1aded

D} To test Transaction — Add CDS utilizing FIXML:

Select SenderComp that matches assigned Margin API login..

Click Start Test.

1
2
3. Submit a request to add a CDS transaction into an existing portfolio.
4. Receive and process response.

5

Click Refresh to review results.

Examples:

e Request
e Response
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV

Perform tests for Transaction — Add utilizing CSV:

e Futures for PM (Portfolio Management)
o IRS for PM (Portfolio Management)

- CDs

e OTC FX (Forwards)

o IRS Delta Ladder

o Trade Register for IRS

Transaction — Add Utilizing CSV Format — Futures for Portfolio Management

This test verifies successful addition of a Futures for Portfolio Management (PM) transaction to an existing portfolio with a
valid payload.

This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? Futures and Options

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Add - Futures for PM

This test could take up to several minutes. Pliaase do not close the window during the test Closing window/stopping test reguires to rerun the test from step1.
Purpose
The purpose of this test is to verify thal the systems can successfuly Fulures for PN transaction to an existing RS portfolo with & vald payioad

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description [ Fisg | status
1 Submit a CSViarmal request message 1o add a Futures Transaction into an already existing portfolio o | MotTested
2 Recaive and procass acknowladgemant from Margin AP & | MotTested

Key: & not tested i complete pending @ faded
REFRESH

D} To test Transaction — Add Futures for PM utilizing CSV:

Select SenderComp that matches assigned Margin API login.
Click Start Test.
Submit a request to add a Futures for PM transaction into an existing portfolio.

Receive and process response.

LA o S

Click Refresh to review results.

Example:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV Format — IRS for Portfolio Management

This test verifies successful addition of an IRS for Portfolio Management (PM) transaction to an existing portfolio with a valid
payload.

This test is mandatory when the Interview responses are:
e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? Interest Rate Swaps

Steps of the test: Margin Service API - Transaction - Add - IRS for PM

This test could take up to several mnules. Please do not cisse the window during the test Closing window/stopping fest requires 1o rerun the fesi from step1,
Purpose
The purpose of this test is 1o verify that the sysiems can successfully an RS for PM transaction lo an easting fulures portfolio with a vald payload

Note: Press the Start Test button to start or restart a Test. Please do not press the 5tart Test START TEST
button again il you are currently running this test.

| Description [ Fag | status

1 Submit a C3Viormal request message to add an IRS Transaction into an already existing portfolio o | MotTesled

2 Receive and process acknowledgement from Margin AP & | MotTested

Key: & not tested i complete pending @ faled
REFRESH

E} To test Transaction — Add IRS for PM utilizing CSV:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add an IRS for PM transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Example:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV Format — Simple Upload for CDS

This test verifies successful addition of a CDS transaction to an existing portfolio using any valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? CDS

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Simple Upload for CD3

This test could take up lo several minutes. Piease do nol close the window during the test.Closing window/stopping test requires to rérun the test from stepi
Purpose

The purpose of this test is to verify that the systems can successfully submi a upload a COS transaction into an existing portfoko with a vakd payisad

Note: Press the Start Test button to start or restart a Test. Flease do not press the Start Test

START TEST
button again if you are currently running this test.
. Description | Flag | Status
1 Submit a CSViormal request message o add an CDS Transaction into an already existing porfolio & | MotTested
2 Receive and process acknowledgement from Margin AP o | MotTested

Key: & not tested @ complete pending i lalad
REFRESH

D’ To test Transaction — Add CDS utilizing CSV:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit a request to add a CDS transaction into an existing portfolio.
4. Receive and process response.

5

Click Refresh to review results.

Example:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV Format — Simple Upload for OTC FX (Forwards)

This test verifies successful addition of an OTC FX (Forwards) transaction to an existing portfolio using any valid payload.
This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? Forwards

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Simple Upload for OTCFX

This test could take up to several minules. Please do not close the window during the test.Closing windowisiopping test requires o rerun the test from step1.
Purpose
The purpose of this test is to verify that the systems can successfully submit a upload a CDS transaction into an existing porifolo with a vald payload

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description . Flag Status
1 Submit a C8Viormat request message to add an ¢Forwardsg Transaction into an already existing portfolio & Mot Tested
2 Receive and process acknowledgement from Margin AP o | MotTested

Key: O not tested @ complete pending i@ faded

b’ To test Transaction — Add OTC FX (Forwards) utilizing CSV:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit a request to add an OTC FX (Forwards) transaction into an existing portfolio.
4. Receive and process response.

5

Click Refresh to review results.

Example:

e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV Format — Delta Ladder

This test verifies successful addition of a Delta Ladder transaction to an existing portfolio using any valid payload.

This test is mandatory when the Interview responses are:

e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? Interest Rate Swap — Delta Ladder

Test Suite - Post Cartification

Steps of the test: Margin Service API - Transaction - Add - Delta Ladder

This test could take up to several minutes. Pleass do not close the window during the test Closing window/stopping fest requires to rerun the test from stepd
Purpose
The purpese of this test is o verify that the sysiem can successfuly ADD a DeRa Ladder transaction 1o an already existing portfolio

Hote: Press the 5tart Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are eurrently running this test.

. Description | = T
1 Submit a message 1o add a Delta Ladder Transaction to an existing portialio & | MotTested
2 Receive and process acknowledgement from Margin AP o | MotTested

Key: @ nol tested i complete pending i taded

t} To test Transaction — Add Delta Ladder utilizing CSV:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.
3. Submit a request to add a Delta Ladder transaction into an existing portfolio.
4. Receive and process response.
5. Click Refresh to review results.
Example:
e Request
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AutoCert+ CME Margin Service API

Transaction — Add Utilizing CSV Format — Trade Register for IRS

This test verifies successful addition of a Trade Register for IRS transaction to an existing portfolio using any valid payload.

This test is mandatory when the Interview responses are:
e Does your firm already use other CME GROUP APIs? CSV (All CME Group Products)

e What types of Instruments will your system support? Interest Rate Swap

Test Suite - Post Certification

Steps of the test: Margin Service APl - Transaction - Trade Register for IRS

This test could take up io several minutes. Please do not close the window during the test.Closing window/stopping test reguires to rerun the test from step1.
Purpose
The purpose of this test is to verify that the chent system can successfully register an RS Trader

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description [ Flag | status
1 Submit a request message to register a IRS trade a4 Mot Tested
2 Receive and process acknowledgement from Margin AP & | MotTested

Kenz @ not tesied @ complete pending @ faled

D To test Transaction — Add Trade Register for IRS utilizing CSV:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1.
2.
3. Submit a request to add a Trade Register for IRS transaction into an existing portfolio.
4. Receive and process response.

5.

Click Refresh to review results.
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AutoCert+ CME Margin Service API

Transaction — Delete

This test verifies transaction deletion from a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service APl - Transaction - Delete

This test could take up to several minutes. Flease do not close the window during the test.Ciosing window/stopping test requires to rerun the test from step
Purpose

The purpose of this test is to verify that the system can successfully DELETE a transaction from a portfolio

Hote: Préss the Start Test button to start or restart a Test Please do not press the Start Test START TEST
button again if you are currently running this test.

.Descrlpﬁon ' Flag | Status

1 After submitting transaction Delete request receive and process response from Margin AP o Mot Tested
Key: O not tested @ compléte pending @ taled

E} To test Transaction — Delete:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a transaction Delete request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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AutoCert+ CME Margin Service API

Transaction — Update

This test verifies transaction update under a portfolio.

This test is mandatory for all Interview responses.

1

2

Test Suite - Past Ceitificalion

Steps of the test: Margin Service API - Transaction - Update

Purpose

Note: Press the Stan Test bufton to start or restart a Test. Please do not press the Stan Test
button again if you are currently running this test.

[ Description

Submit a FPML message 19 update an existing portfalio

Receive the acknowledgement

Ky

The purpose of this test is to verify that the system can successfully update the ransaction which i under an existing portfolo

This test could take up to several minutes. Piease do not close the window during the test Ei‘.‘ﬁ!-l"lg window/slopping test requires to rerun the test from step1.

START TEST

| Flag | status

g mol tested i complete

&  NotTestea

o | MNotTested

pending @ faled

b To test Transaction — Update:

1
2
3.
4
5

Select SenderComp that matches assigned Margin API login.
Click Start Test.

Submit a request to update a transaction under a portfolio.

Receive and process response.

Click Refresh to review results.
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AutoCert+ CME Margin Service API

Transaction — Get

This test verifies a client can get a transaction from a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API| - Transaction - Get

This test could take up to several minutes. Please do not close the window during the test Closing window/stopping test requires fo rerun the test from stepi.
Purpose
The purpese of this test is to verify that the system can successiully GET a transaction from a portfoko

lote: Press the 5tart Test bution to start or restart a Test. Please do not press the 5tari Test START TEST
button again if you are currently running this test.

Description | Fiag Status
1 After submitting transaction Gel request, receive and process response from Margin AP1 & | Mol Tested
Hey: § not tested @ complete pencing i faled
REFRESH

D’ To test Transaction — Get:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a transaction Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

5. Click Refresh to review results.
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AutoCert+ CME Margin Service API

Transaction — List

This test verifies a client can obtain a list of transactions under a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Transaction - Delete

Purpose
The purpose of this test s to verify that the system can successfuly DELETE a transaction from a portfolio

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test
button again if you are currently running this test.

Description

After submitting transaction Delete request. receive and process response from Margin AP

Key:

REFRESH

This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi

[ Flag | Status
&  NotTested

» not tested i complete pending @ failed

D To test Transaction — List:

1.
2.

Select SenderComp that matches assigned Margin API login.
Click Start Test.

Following submission of a List request, receive and process the response.

Note:Submitted request is not an xml message, it is an HTTPS call.

Click Refresh to review results.
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AutoCert+ CME Margin Service API

Margin Tests

Perform tests for these margin functions:
o Calculate
- Get

. List
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Margin — Calculate

This test verifies the system can submit a message to calculate margins for a portfolio.

This test is mandatory for all Interview responses.

Tasat Suite - Post Certification

Steps of the test: Margin Service APl - Margins - Calculate

This test could take up to several minutes. Please do nol close the window during the test.Closing window/stopping lest requires o rerun the test from stepl
Purpose
The purpose of this test is o verify that the system can submit a message to calculate the Margins for a portfolio

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button sgain if you are currently running this test.

[ Deseription " Flag | Status

. 1 . Submit a message o calculate the Margins for a portfolio . o . Mot Tested
2 Receive and process response from Margin AP (status=PROCESSING) & | MotTested
3 Aftar submitting margin GET requesl, recaive and process responsa from Margin AP (slalus=SUCCESS) o | MotTested

Key: & nol tested @ complets penading @ faled

D’ To test Margin — Calculate:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit a message to Calculate margins for a portfolio.
4. Receive and process response.

5

Following a Margin Get request submission, receive and process response.

Note: Get request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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Margin — Get

This test verifies the system can get the status and results for a portfolio.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Margins - Get

This test could take up to several minutes. Please do not close the window during the test.Closing window/stopping test requires to rerun the test from stept
Purpose
The purpose of this test is to verify that the system can GET for a portfolo.

Note: Press the Start Test button 1o Stan or restart a Test, Please do not press the Stan Test m
bution again if you are currently running this test.

Description Flag Status

1 After submitting margin Get reguest, receive and process response from Margin AP1 & | MotTested

Key: @ not tested i complete pending i faded

D’ To test Margin — Get:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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Margin — List

This test verifies the system can get the List of portfolios under a Clearing Member.

This test is mandatory for all Interview responses.

Test Suite - Post Certification

Steps of the test: Margin Service API - Margins - List

This test could take up 1o several minutes. Please do not close the window during the test. Closing window/stopping 123t requires 1o rerun the lest from stepl
Purpose
The purpose of this test & to verify that the systems can retrewve the kst of marging, The reguest allows the Chent to kst the transactiong which have already been

added to CME CORE (Add Transaction and Update Transaction). The Chent can optionally specify the search parameters according to which the server returns
the transactions matching the criteria synchronously.

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test,

" Description | Flag | status
1 After submifting portfolio List reguest, receive and process response from Margin AP & | MotTested

Kew: @ not tested @ complete | pending @ faded

D To test Margin — List:

1. Select SenderComp that matches assigned Margin API login.
2. Click Start Test.

3. Following submission of a List request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

4. Click Refresh to review results.
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ALL-IN-ONE Call Tests

Perform tests for these all-in-one instrtuments:
. CDs
o Delta Ladder
. IRS
e Forwards (FX)

e Futures and Options

e Zero Coupon
e Vanilla VNS
« FRA

+ Basis

e Vanilla
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All-IN-ONE Call — CDS

This test verifies the system supports All in One calls for CDS products.
This test is mandatory when the Interview responses are:
e What types of Instruments will your system support? CDS

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Certification

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - CD5S

Purpose
The purpose of this test is to verify that the systems support the ALL IN OME Cal for COS products.

Note: Press the Start Test button to start or restart a Test. Mlease do not press the Start Test
button again if you are currently running this test.

. Description
i . Please submit All-in-One margin request message for COS
2 Receive and process respanse from Margin AP (slatus=PROCESSING)
3 Aftar submitting margin GET reguest, raceie and process responsa from Margin API (stalus=SUCCESS)

Hey: & not tested @ complete

This test could take up to several minules. Please do nofl close the window during the lesl.Closing window/slopping 1251 réquireés lo rerun the les? from stepl

START TEST

. Flag Status
o | MotTested
& | MotTested
& | MotTested

pending @ faded

Db To test ALL-IN-ONE Call for CDS:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1.
2.
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5.

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — Delta Ladder

This test verifies the system supports All in One calls for Delta Ladder products.

This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Interest Rate Swaps — Delta Ladder

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Certification

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - Delta Ladder

This test could take up to $everal minutes. Piease do not close the window during the test.Closing window/slopping test requines 1o rerun the test from stepi

Purpose
The purpose of this test is to verify that the systems support the ALL I ONE Cal for Defta Ladder RS products.

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description . Flag . Status
1 Please suomit All-in-One margin request message for Delta Ladder o | NotTested
2 Fecsive and process response from Margin AP1 (status=PROCESSING) o Mot Tested
3 . After submitting margin GET request, receive and process response from Margin API (status=SUCCESS) . o . Mot Tested

Key: o not fested @ complete pening @ faded

D"' To test ALL-IN-ONE Call for Delta Ladder:

Select SenderComp that matches assigned Margin API login.
Click Start Test.

Submit ALL-IN-ONE margin request message.

Receive and process the response.

LA S

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.

User Manual - 43 -


http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+ALL-IN-ONE+Call
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+ALL-IN-ONE+Call#MarginServiceAPI-ALL-IN-ONECall-EnablingALL-IN-ONEMarginCall
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+ALL-IN-ONE+Call
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Margin+-+Get#MarginServiceAPI-Margin-Get-Requestt
http://www.cmegroup.com/confluence/display/EPICSANDBOX/Margin+Service+API+-+Margin+-+Get#MarginServiceAPI-Margin-Get-Response

AutoCert+ CME Margin Service API

All-IN-ONE Call — Interest Rate Swaps (IRS)

This test verifies the system supports All in One calls for IRS products.
This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Interest Rate Swaps

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Certification

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - IRS

This test could take up to several mnutes. Please do not closa the window during the test Closing window/stopping fes! requires 1o rerun the test from stepl.
Purpose
The purpese of this 1est is to verify hat the Systems suppert the ALL M ONE Call for RS products

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description [ Flag | status
1 Please submit All-In-One margin request message for IRS o | Mot Tested
2 . Receive and process response from Margin AP (status=FROCESSING) | o | Mot Tested
3 After submitting margin GET request, raceive and process response fram Margin AP (status=SUCCESS) & | Mot Tested

Key: 0 not tested i complete pending @ fadad

Db To test ALL-IN-ONE Call for IRS:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — Forwards (FX)

This test verifies the system supports ALL-IN-ONE calls for Forwards (FX) products.

This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Forwards

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Cortification

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - Foreign Exchange

This les? could take up to several minutes. Piease do not close the window during the best Closing window/siopping 123 requires to rerun the test from step1
Purpose
The purpase of this st i to verify that the systems support the ALL N OME Call for FX Forwards products

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description - Flag | status
1 Please submit Allin-0ne margin request massage for Foreign Exchange o |MotTested
2 . Receive and procass response from Margin AP (slalus=PROCESSING) - o . Mot Tested
3 Afler submitting margin GET requast, receive and process response from Margin &PI (stalus=SUCCESS) o | NotTested

Hey: & not tested @ complete pending i faled
REFRESH

D’ To test ALL-IN-ONE Call for Forwards:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — Futures and Options

This test verifies the system supports ALL-IN-ONE calls for Futures and Options products.
This test is mandatory when the Interview responses are:
e What types of Instruments will your system support? Futures Options

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Tast Suite - Past Caitification

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - Futures and Options

This test could take up to several minutes. Please do nol close the window during the test.Closing windowistopping test requires o rerun the test from step
Purpose
The purpose of this test is to verify that the systems support the ALL IN OME Call for Futures and Options products.

Note: Press the Start Test button to star or restart a Test. PMlease do not préss the Start Test STARTTEST
button again if you are currently running this test.

Description [ Flag [ Status
1 . Please submit All-in-One margin request meassage for Futures and Options & | MNotTested
2 . Receive and process response from Margin APl (slatus=PROCESSING) & | MotTested
3 Afef submitting rmargin GET request, recsive and process respoense fram Margin AP (stalus=SUCCESS) o | HMotTested

Key: @& neot tested i complete pending @ faled
REFRESH

D} To test ALL-IN-ONE Call for Futures and Options:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — Zero Coupon

This test verifies the system supports ALL-IN-ONE calls for Zero Coupon products.

This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Interest Rate Swaps — Zero Coupon trades

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

restsute ([ voor oo

Steps of the test: Margin Service APl - Margin Service APl ALL-IN-ONE Call - Zero Coupon

This test could fake up 1o several mnutes. Please do not close the window during the test. Closing window/stopping test requires 1o rerun the tesd from stepl
Purpose
The purpose of this tes! & to verify that the sysiems support the ALL IN ONE Call for Zére Coupon products,

Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test m
button again if you are currently running this test.

Description . Flag . Status
1 Please submit All-dn-One margin request message for Zero Coupon &  MotTested
2 Receive and process response from Margin AFI (status=PROCESSING) o  MotTested
3 After submitting margin GET request, receive and process response from Margin AP (status=SUCCESE) & | MotTested

Key: @ not tested i@ complete | pending i faled

D} To test ALL-IN-ONE Call for Zero Coupon:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

Submit ALL-IN-ONE margin request message.

Receive and process the response.

A A

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call = Vanilla VNS

This test verifies the system supports ALL-IN-ONE calls for Vanilla VNS products.

This test is mandatory when the Interview responses are:

e What types of Instruments will your system support? Interest Rate Swaps — Vanilla VNS trades

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

ressute [T oo

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - Vanilla VNS

This test could take up bo several minutes, Please do not close the window durng the test Closng window/Soppang test réquires 1o rerun the 1851 from stépl
Purpose
The purpose of this test is to verify that the sysiems support the ALL N ONE Call for Vanilla WVHS products.

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description . Flag Status
1 Please submit AlHn-One margin request message for Vanilla VNS & | MotTested
2 Receive and process response from Margin AFI (slalus=PROCESSING) o | Mot Tested
3 After submitting margin GET request, receive and process response from Margin AP (status=SUCCESS) & | Mot Tested

Key: @ not tested i complete pending i faled

D’ To test ALL-IN-ONE Call for Vanilla VNS:

Select SenderComp that matches assigned Margin API login.
Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — FRA

This test verifies the system supports ALL-IN-ONE calls for FRA products.

This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Interest Rate Swaps — FRA trades

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Certification

Steps of the test: Margin Service APl - Margin Service APl ALL-IN-ONE Call - FRA

This test could take up io several minutes. Please do not close the window during the test Closing window/stopping test reguires to rerun the test from step.
Purpose
The purposs of this test s to verify that the sysiems support the ALL IN ONE Call for FR.A products.

Note: Press the Start Test button to star or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

[ Description [ Flag Status

. 1 Please submit All-in-Cne margin request message for FRA & |MNotTested
2 . Receive and precess response from Margin AP (stalus=FROCESSING) | o | Mot Testad
3 After submiting margin GET raquest, receie and process respanse from Margin AP (status=SUCCESS) & | Mot Tested

Key: @ not tested @ cormplete | pending @ faled

D} To test ALL-IN-ONE Call for FRA:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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All-IN-ONE Call — Basis

This test verifies the system supports All in One calls for Basis products.
This test is mandatory when the Interview responses are:
e What types of Instruments will your system support? Interest Rate Swaps — Basis trades

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post Certilication

Steps of the test: Margin Service API - Margin Service APl ALL-IN-ONE Call - Basis

This test could take up to several minutes. Please do not cliose the window during the 1!‘!-1.':H]'5l'!ﬂ window/stopping test requires to rerun the test from step1.

Purpose
The purpose of this 1est i to verify that the systems support the ALL IN OME Call for Basis products.

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
bufton again if you are currently running this test.

Dezcription Flag Status
1 Please submit All-in-Ona margin raquest message for Basis o Mot Tested
2 Receive and process response from Margin API (status=PROCESSING) & | NotTesled
3 . After submitting margin GET request, receive and process response from Margin AP (slalus=SUCCESS) ¥ . Mot Tested

Key: @ not tested @ complets pending @ Talad

D) To test ALL-IN-ONE Call for Basis:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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AutoCert+ CME Margin Service API

All-IN-ONE Call — Vanilla

This test verifies the system supports ALL-IN-ONE calls for Vanilla products.

This test is mandatory when the Interview responses are:
o What types of Instruments will your system support? Interest Rate Swaps — Vanilla trades

o Will your application be supporting Margin Service API ALL-In-ONE Call functionality? Yes

Test Suite - Post T i

Steps of the test: Margin Service APl - Margin Service APl ALL-IN-ONE Call - Vanilla

This ftest could take up lo several minutes. Piease do not close the window during the test. Closing windowislopping test requires to rerun the test from stepi.

Purpose
The purpose of this test is to verify that the systems support the ALL B ONE Call for Vanilla products.

lote: Press the Start Test button to start or restart a Test. Please do not press the Start Test START TEST
button again if you are currently running this test.

Description Flag Status
. 1 Flease submif All-in-One margin request message for Vanilla | o | MotTested
2 Receive and process response from Margin AP| (status=PROCESSING) & | Mot Tested
3 After submitling margin GET request, receive and process response from Margin AP (slatus=SUCCESS) o | Mot Tested

Keyr @ not fested @ complete | pencling i faded
REFRESH

D’ To test ALL-IN-ONE Call for Vanilla:

Select SenderComp that matches assigned Margin API login.

Click Start Test.

1
2
3. Submit ALL-IN-ONE margin request message.
4. Receive and process the response.

5

Following submission of a Get request, receive and process the response.

Note: Submitted request is not an xml message, it is an HTTPS call.

6. Click Refresh to review results.
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