
 
 
 
 
 
TO: All Firm Personnel 
 Service Bureau Representatives 
 Independent Software Vendors 
 
FROM: Clearing House Department 

ADVISORY #: 06-70 

DATE: MARCH 23, 2006   

SUBJECT:  CME Globex® No Bust Range for CME Mexican Peso Futures to be Expanded—
Effective Sunday, April 2, 2006 for Trade Date Monday, April 3, 2006 

 
 
Effective Sunday, April 2, 2006 (for the trade date of Monday, April 3, 2006), the CME Globex no bust 
range for CME Mexican Peso Futures will be expanded to 30 ticks or less from the current 20 ticks or 
less.  Price banding for CME Mexican Peso Futures will remain at 60 ticks for outrights and 10 ticks for 
spreads.  The amendment to CME Rule 588.K. to implement this change is below with additions 
underlined. 
 

588.K.  GLOBEX No Bust Ranges 
Futures No Bust Range  
    
Eurodollar and LIBOR 2.5 basis points or less 
T-Bills 5 basis points or less 
Fed Fund “Turn” 50 basis points or less 
Agency Notes 16 ticks or less 
Swaps 5 basis points or less 
TIIE and CETES 30 ticks or less 
CPI Futures 5 basis points or less 
Eurozone HICP Futures 25 basis points or less 
Currency Futures (except British 

pound and Mexican Peso) 20 ticks or less 

British Pound and Mexican Peso 
Futures 30 ticks or less 

 
Remainder of the Rule is unchanged. 

  
 
If you have any questions regarding this notice, please contact Laura Sutor at 312.648.5480, email 
lsutor@cme.com, or Lisa Amato at 312.338.2654, email lamato@cme.com.  
Thank you. 
 


