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Mexican Peso TIIE IRS 
94 Participants Clearing MXN Swaps at CME Group 

• CME Clearing is recognized as a foreign central counterparty in Mexico by Banco de Mexico 
• Effective April 1, CME Clearing began accepting Mexican sovereign debt (Cetes and Bonos) for Mexican 

peso-denominated performance bond requirements  
• CME Group has cleared over $2.35 Trillion (MXN 41T) in MXN IRS since launch  
• 94 Market Participants have cleared MXN IRS Swaps in 2016 with 20 dealers providing liquidity 
• The first ever cleared MXN TriOptima run took place on July 27th resulting in a notional reduction of $331B 

(MXN 6.2T), a 35% compression of CME’s notional outstanding in MXN 
• $9.2 Billion (MXN 175B) in average daily notional in September 2016 (thru 9/20/16) 

MXN IRS Volume and Open Interest MXN IRS Participant Ecosystem  
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Access to CORE 

Getting Started with CME CORE 

A user-defined CME Group login ID is required to access CME CORE. If you need a CME Group login ID, please 
follow these steps: 

1. Go to the CME CORE login screen. (https://cmecore.cmegroup.com/core/) 
2. Click on the "Need to Register" link and provide the required information. 
3. Receive your CME Group login ID. 
4. Email cme.core@cmegroup.com to request entitlements to CME CORE. You need only provide your user 

ID.  

Please let us know if you have any questions at cme.core@cmegroup.com. 
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Access to Real-time Features 
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