&3 CME Group Advisory Notice

TO: Clearing Member Firms; Back Office Managers
FROM: CME Clearing
ADVISORY #: 21-467
SUBJECT: December 2021 Final Foreign Currency Settlement Prices - UPDATED
DATE: December 14, 2021

Symbol - Contract Currency Amount Settlement Equivalent Currency
AC - AD/CD cross rate 200,000.00 0.9104 182,080.00 | CAD
AD - Australian Dollar 100,000.00 0.7121 71,210.00 | USD
AJ - AD/JY cross rate 200,000.00 80.85 16,170,000.00 | JPY
AN - AD/NE cross rate 200,000.00 1.0546 210,920.00 | NZD
BF - BP/SF cross rate 125,000.00 1.22227 152,783.75 | CHF
BP - British Pound 62,500.00 1.3247 82,793.75 | USD
BY - BP/JY cross rate 125,000.00 150.4 18,800,000.00 | JPY
CA - EC/AD cross rate 125,000.00 1.5836 197,950.00 | AUD
CC - EC/CD cross rate 125,000.00 1.4418 180,225.00 | CAD
CD - Canadian Dollar 100,000.00 0.77945 77,945.00 | USD
CN - EC/UN cross rate 125,000.00 10.197 1,274,625.00 | NOK
CY - CD/JY cross rate 200,000.00 88.8 17,760,000.00 | JPY
CZ - Czech Koruna 4,000,000.00 0.044478 177,912.00 | USD
EC - Euro FX 125,000.00 1.1277 140,962.50 | USD
FR - Hungarian Forint 30,000,000.00 0.0030736 92,208.00 | USD
IS - Israeli Shekel 1,000,000.00 0.32186 321,860.00 | USD
JY - Japanese Yen 12,500,000 0.008808 110,100.00 | USD
K - Czech Koruna/Euro 4,000,000.00 0.039442 157,768.00 | EUR
KE - EC/SE cross rate 125,000.00 10.251 1,281,375.00 | SEK
M6A - E-Micro AUD/USD 10,000.00 0.7121 7,121.00 | USD
M6B - E-Micro GBP/USD 6,250.00 1.3247 8,279.38 | USD
M6C - E-Micro USD/CAD 10,000.00 1.283 12,830.00 | CAD
M6E - E-Micro EUR/USD 12,500.00 1.1277 14,096.25 | USD
M6J - E-Micro USD/JPY 10,000.00 113.53 1,135,300.00 | JPY
M6S - E-Micro USD/CHF 100,000.00 0.9227 92,270.00 | CHF
MCD - E-micro CAD/USD 10,000.00 0.77945 7,794.50 | USD
MJY - E-Micro JPY/USD 1,250,000 0.008808 11,010.00 | USD
MP - Mexican Peso 500,000.00 0.04779 23,895.00 | USD
MSF - E-Micro CHF/USD 12,500.00 1.0838 13,547.50 | USD




NE - New Zealand Dollar 100,000.00 0.67525 67,525.00 | USD
PZ - Polish Zloty 500,000.00 0.24361 121,805.00 | USD
R - Hungarian Forint/Euro 30,000,000.00 0.0027256 81,768.00 | EUR
RA - South African Rand 500,000.00 0.062621 31,310.50 | USD
RF - EC/SF cross rate 125,000.00 1.04051 130,063.75 | CHF
RP - EC/BP cross rate 125,000.00 0.851287 106,410.88 | GBP
RY - EC/JY cross rate 125,000.00 128.03 16,003,750.00 | JPY
SE - Swedish Krona 2,000,000.00 0.11001 220,020.00 | USD
SF - Swiss Franc 125,000.00 1.0838 135,475.00 | USD
SJ - SFNY cross rate 250,000.00 123.045 30,761,250.00 | JPY
TRL - Turkish Lira 1,000,000.00 0.07254 72,540.00 | USD
UN - Norwegian Krone 2,000,000.00 0.11059 221,180.00 | USD
Z - Polish Zloty/Euro 500,000.00 0.21602 108,010.00 | EUR
ZAR - USD/ZAR 100,000.00 15.9691 1,596,910.00 | ZAR

Please contact CME Clearing at 312-930-3172, should you have any questions.




