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&3 CME Group Advisory Notice

TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers

FROM: CME Clearing

Advisory #: 22-368

SUBJECT: Modifications to Schedule of Acceptable Performance Bond — Collateral Eligibility Update
on COMEX Gold Warrants

DATE: 9/23/2022

Effective 9/23/2022, CME Clearing is suspending the collateral eligibility for the following brands of gold
which were previously eligible to be deposited with CME Clearing as performance bond in the form of
COMEX gold warrants.

e JSC Krastsvetmet

e JSC Novosibirsk Refinery

JSC Uralelectromed

Moscow Special Alloys Processing Plant

Prioksky Plant of Non-Ferrous Metals

Shyolkovsky Factory of Secondary Precious Metals, SOE

For these brands, we acknowledge gold produced prior to March 7, 2022, is still LBMA good delivery and
eligible for warranting and delivery through COMEX, however, CME Clearing believes suspending the
collateral eligibility is an appropriately prudent and conservative decision in light of the uncertainty in regard
to market appetite for Russian gold.

For collateral acceptance criteria, as well as information regarding limits and haircuts, please see the
website.
For questions and further information related to collateral, please contact CME Credit Risk at

For further information related to Deliveries, please contact CME Deliveries at

For further information related to BAMS, please contact CME Financial Operations at
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