&3 CME Group Advisory Notice

TO: Clearing Member Firms; Back Office Managers
FROM: CME Clearing
ADVISORY #: 23-283
SUBJECT: September 2023 Final Foreign Currency Settlement Prices - UPDATED
DATE: September 19, 2023

Symbol - Contract Currency Amount Settlement Equivalent Currency
AC - AD/CD cross rate 200,000.00 0.8674 173,480.00 | CAD
AD - Australian Dollar 100,000.00 0.64245 64,245.00 | USD
AJ - AD/JY cross rate 200,000.00 94.9 18,980,000.00 | JPY
AN - AD/NE cross rate 200,000.00 1.0887 217,740.00 | NZD
BF - BP/SF cross rate 125,000.00 1.11069 138,836.25 | CHF
BP - British Pound 62,500.00 1.2377 77,356.25 | USD
BY - BP/JY cross rate 125,000.00 182.82 22,852,500.00 | JPY
CA - EC/AD cross rate 125,000.00 1.6602 207,525.00 | AUD
CC - EC/CD cross rate 125,000.00 1.4401 180,012.50 | CAD
CD - Canadian Dollar 100,000.00 0.7463 74,630.00 | USD
CN - EC/UN cross rate 125,000.00 11.5595 1,444,937.50 | NOK
CY - CDMJY cross rate 200,000.00 109.4 21,880,000.00 | JPY
CZ - Czech Koruna 4,000,000.00 0.043588 174,352.00 | USD
EC - Euro FX 125,000.00 1.0666 133,325.00 | USD
FR - Hungarian Forint 30,000,000.00 0.0027744 83,232.00 | USD
IS - Israeli Shekel 1,000,000.00 0.26122 261,220.00 | USD
JY - Japanese Yen 12,500,000 0.00677 84,625.00 | USD
K - Czech Koruna/Euro 4,000,000.00 0.040866 163,464.00 | EUR
KE - EC/SE cross rate 125,000.00 11.98 1,497,500.00 | SEK
M6A - E-Micro AUD/USD 10,000.00 0.64245 6,424.50 | USD
M6B - E-Micro GBP/USD 6,250.00 1.2377 7,735.63 | USD
M6C - E-Micro USD/CAD 10,000.00 1.3399 13,399.00 | CAD
M6E - E-Micro EUR/USD 12,500.00 1.0666 13,332.50 | USD
M6J - E-Micro USD/JPY 10,000.00 147.71 1,477,100.00 | JPY
M6S - E-Micro USD/CHF 100,000.00 0.8974 89,740.00 | CHF
MCD - E-micro CAD/USD 10,000.00 0.7463 7,463.00 | USD
MP - Mexican Peso 500,000.00 0.05828 29,140.00 | USD
MSF - E-Micro CHF/USD 12,500.00 1.11435 13,929.38 | USD
NE - New Zealand Dollar 100,000.00 0.5901 59,010.00 | USD




PZ - Polish Zloty 500,000.00 0.22968 114,840.00 | USD
R - Hungarian Forint/Euro 30,000,000.00 0.0026012 78,036.00 | EUR
RA - South African Rand 500,000.00 0.052589 26,294.50 | USD
RF - EC/SF cross rate 125,000.00 0.95715 119,643.75 | CHF
RP - EC/BP cross rate 125,000.00 0.86176 107,720.00 | GBP
RY - EC/JY cross rate 125,000.00 157.55 19,693,750.00 | JPY
SE - Swedish Krona 2,000,000.00 0.08903 178,060.00 | USD
SF - Swiss Franc 125,000.00 1.11435 139,293.75 | USD
SJ - SFNY cross rate 250,000.00 164.6 41,150,000.00 | JPY
TRL - Turkish Lira 1,000,000.00 0.037015 37,015.00 | USD
UN - Norwegian Krone 2,000,000.00 0.09227 184,540.00 | USD
Z - Polish Zloty/Euro 500,000.00 0.21534 107,670.00 | EUR
ZAR - USD/ZAR 100,000.00 19.0154 1,901,540.00 | ZAR

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




