&3 CME Group Advisory Notice

TO: Clearing Member Firms; Back Office Managers
FROM: CME Clearing
ADVISORY #: 23-177
SUBJECT: June 2023 Final Foreign Currency Settlement Prices - UPDATED
DATE: June 20, 2023

Symbol - Contract Currency Amount Settlement Equivalent Currency
AC - AD/CD cross rate 200,000.00 0.9064 181,280.00 | CAD
AD - Australian Dollar 100,000.00 0.68635 68,635.00 | USD
AJ - AD/JY cross rate 200,000.00 97.12 19,424,000.00 | JPY
AN - AD/NE cross rate 200,000.00 1.1047 220,940.00 | NZD
BF - BP/SF cross rate 125,000.00 1.14489 143,111.25 | CHF
BP - British Pound 62,500.00 1.2817 80,106.25 | USD
BY - BP/JY cross rate 125,000.00 181.36 22,670,000.00 | JPY
CA - EC/AD cross rate 125,000.00 1.5942 199,275.00 | AUD
CC - EC/CD cross rate 125,000.00 1.4451 180,637.50 | CAD
CD - Canadian Dollar 100,000.00 0.75475 75,475.00 | USD
CN - EC/UN cross rate 125,000.00 11.553 1,444 125.00 | NOK
CY - CD/JY cross rate 200,000.00 107.15 21,430,000.00 | JPY
CZ - Czech Koruna 4,000,000.00 0.046074 184,296.00 | USD
EC - Euro FX 125,000.00 1.0942 136,775.00 | USD
FR - Hungarian Forint 30,000,000.00 0.0029386 88,158.00 | USD
IS - Israeli Shekel 1,000,000.00 0.28117 281,170.00 | USD
JY - Japanese Yen 12,500,000 0.007067 88,337.50 | USD
K - Czech Koruna/Euro 4,000,000.00 0.042108 168,432.00 | EUR
KE - EC/SE cross rate 125,000.00 11.622 1,452,750.00 | SEK
M6A - E-Micro AUD/USD 10,000.00 0.68635 6,863.50 | USD
M6B - E-Micro GBP/USD 6,250.00 1.2817 8,010.63 | USD
M6C - E-Micro USD/CAD 10,000.00 1.3249 13,249.00 | CAD
M6E - E-Micro EUR/USD 12,500.00 1.0942 13,677.50 | USD
M6J - E-Micro USD/JPY 10,000.00 141.5 1,415,000.00 | JPY
M6S - E-Micro USD/CHF 100,000.00 0.8933 89,330.00 | CHF
MCD - E-micro CAD/USD 10,000.00 0.75475 7,547.50 | USD
MP - Mexican Peso 500,000.00 0.05842 29,210.00 | USD
MSF - E-Micro CHF/USD 12,500.00 1.1195 13,993.75 | USD
NE - New Zealand Dollar 100,000.00 0.6213 62,130.00 | USD




PZ - Polish Zloty 500,000.00 0.24532 122,660.00 | USD
R - Hungarian Forint/Euro 30,000,000.00 0.0026856 80,568.00 | EUR
RA - South African Rand 500,000.00 0.054925 27,462.50 | USD
RF - EC/SF cross rate 125,000.00 0.9774 122,175.00 | CHF
RP - EC/BP cross rate 125,000.00 0.85371 106,713.75 | GBP
RY - EC/JY cross rate 125,000.00 154.83 19,353,750.00 | JPY
SE - Swedish Krona 2,000,000.00 0.09415 188,300.00 | USD
SF - Swiss Franc 125,000.00 1.1195 139,937.50 | USD
SJ - SF/JY cross rate 250,000.00 158.41 39,602,500.00 | JPY
TRL - Turkish Lira 1,000,000.00 0.04231 42,310.00 | USD
UN - Norwegian Krone 2,000,000.00 0.09471 189,420.00 | USD
Z - Polish Zloty/Euro 500,000.00 0.2242 112,100.00 | EUR
ZAR - USD/ZAR 100,000.00 18.2066 1,820,660.00 | ZAR

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




