(3 CME Group

11-456
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Wednesday, December 14, 2011

To receive advanced notification of Performance Bond (margin) changes, through our free automated
mailing list, go to

http://www.cmegroup.com/newsletter/web2leadweb2sf-old.html

and subscribe to the Performance Bond Rates Advisory Notice listserver.

As per the normal review of market volatility to ensure adequate collateral coverage, the Chicago Mercantile
Exchange Inc., Clearing House Risk Management staff approved the performance bond requirements for the
following products listed below.

The rates will be effective after the close of business on
Saturday, December 17, 2011.



Outrights

LSPEN T T2 T3 T4 T5 T6 T7 T8 T3 T10
Peruvian New Sol
NOEOTC.EX 0-1¥ IW-IM  12M 2-3M  3-4M 4-5M 56M  6-9M 9-12M  1-2Y
1320 1370 1450 1525 1600 1680 1760 1980 2220 3125
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 TS Ti0
0-1% 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
T1 0-1% 120 200 260 280 300 360 440 E60 900 1805
T2 1¥-1M 120 240 250 280 320 330 B10 850 1755
T3 1-2M 120 220 260 300 320 530 770 1675
T4 2-3M 120 240 270 300 455 635 1600
T5 3-4M 120 250 280 380 620 1525
TE 4-5M 120 250 330 540 1445
T7 5-6M 150 300 460 1365
T8 6-9M 130 350 1145
T9 9-12M 210 9085
Ti0 1-2Y 350
Outrights
ELRALC T1 T2 T3 T4 T5 TE T7 T8 T9 Ti0
Australian Dollar
Euro Cash Stld OTC
FX F¥D 0-1¥  1W-IM  1-2M 2-3M 3-4M 4-5M 56M 6-9M 9-12M  1-2Y
2530 2600 2630 2775 2870 2360 3050 3315 3600 4630
Intra spread Rates
T T2 T3 T4 T5 TE T7 T8 T9 Ti0
0-1¥ 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
T 0-1% 180 350 370 400 430 450 520 785 1070 2100
T2 1¥-1M 180 350 370 400 430 450 715 1000 2030
T3 1-2M 180 350 370 400 430 635 920 1950
T4 2-3M 130 350 370 400 540 825 1855
T5 3-4M 180 350 370 470 730 1760
TE 4-5M 180 350 440 BE0 1670
T7 5-6M 240 400 620 15280
T8 6-9M 300 570 1315
T3 9-12M 400 1030
T10 1-2Y 650
Dutrights
EVRGRC T T2 T3 T4 T5 TE T7 T8 T9 Ti0
British Pound Euro
Cash Stld OTC FX
F¥D 0-1¥ 1¥-IM 1-2M 2-3M 3-4M 45M 56M 6-9M 9-12M  1-2Y
1965 2010 2080 2150 2215 2285 2350 2550 2750 3530
Intra spread Rates
T T2 T3 T4 T8 TE T7 T8 T9 Ti0
0-1% 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
T 0-1% 40 45 15 185 250 320 385 585 785 1565
T2 1¥-1M 40 70 140 205 275 340 540 740 1520
T3 1-2M 40 70 135 205 270 470 670 1450
T4 2-3M 40 65 135 200 400 600 1380
T5 3-4M 40 80 135 335 535 1315
TE 4-5M 40 90 265 465 1245
T7 5-6M 60 200 400 130
T8 6-9M B0 200 980
T9 9-12M 150 780
T10 1-2Y 280




Outrights

ALY C T T2 T3 T4 T5 T8 T7 T8 T3 Ti0
Japanese Yen

Australian
Dollar Cash Stild  0-1¥ 1v-IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y

3620 3740 3815 3300 3380 4060 4140 4365 4600 5500

Intra spread Rates

T T2 T3 T4 T5 T6 T7 T8 T3 T10
0-1% 1v-IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1¥% 180 350 370 400 430 450 480 685 920 1820
T2 1¥-1M 120 350 370 400 430 450 625 860 1760
T3 1-2M 180 350 370 400 430 550 785 1685
T4 2-3M 180 350 370 400 500 720 1600
T5 3-4M 180 350 370 470 700 1520
TE 4-5M 180 350 440 660 1440
T7 5-6M 240 400 620 1360
T8 6-9M 300 570 135
T3 9-12M 400 900
T10 1-2Y 650
Outrights
CALYC T T2 T3 T4 T8 T6 T7 T8 T9 TI0

Japanese Yen
Canadian Dollar

Cash Stld OTC 0-1¥ 1¥-1IM  1-2M 2-3M 3-4M 45M 56M 6-9M 9-12M  1-2Y
2685 2765 2870 2985 3100 3200 3325 3650 4000 5260

Intra spread Rates

T T2 T3 T4 T5 T6 T7 T8 T9 TI0
0-1% 1v-IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 140 250 300 370 420 515 640 965 1315 2575
T2 1¥-1M 140 260 320 380 435 560 885 1235 2495
T3 1-2M 140 280 330 380 455 780 130 2390
T4 2-3M 140 280 330 380 B65 1015 2275
T5 3-4M 140 280 330 550 900 2160
T6 4-5M 140 280 450 800 2060
T7 5-6M 200 400 675 1935
TS 6-9M 230 460 1610
T3 9-12M 280 1260
T10 1-2Y 400
Outrights
ELRSYC T T2 T3 T4 T5 T6 T7 T8 T9 TI0

Japanese Yen
Euro Cash Stld

OTC FXF¥D 0-1%¥ 1W-1M 12M 2-3M 34M 45M 56M 6-9M 9-12M  1-2Y
3180 3240 3320 3400 3500 3585 3675 3920 4200 5200

Intra spread Rates
T T2 T3 T4 T5 T6 7 T8 T9 TI0
0-1%¥ 1W-1M 12M 2-3M 34M 45M 5.6M 6-9M 9-12M  1-2Y
T 0-1v% 140 250 300 370 420 430 530 740 020 2020
T2 1W-1M 140 260 320 380 430 430 680 960 1960
T3 1-2M 140 280 330 380 430 £00 880 1880
T4 2-3M 140 280 330 380 520 800 1800
T5  3-4M 140 280 330 480 700 1700
T6  4-5M 140 280 450 615 1615
17  5-6M 200 400 525 1525
T&  6-9M 230 460 1280
T8 9-12M 280 1000

T10 1-2Y 400




Outlights

ELRSFC T T2 T3 T4 T5 T6 T7 T8 T9 Ti0
Swiss Franc Euro
Cash Stid OTC FX 0-1%¥  1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
7165 7210 7275 7340 7400 7475 7540 7730 7925 8670
Intra spread Rates
T T2 T3 T4 T5 TE T7 T8 T9 Ti0
0-1%¥  1I¥-IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1¥% 40 45 10 175 235 310 375 565 760 1505
T2 1¥-1M 40 65 130 130 265 330 520 715 1460
T3 1-2M 40 65 125 200 265 455 650 1395
T4 2-3M 40 &0 135 200 390 585 1330
T5 3-4M 40 80 140 330 525 1270
T6 4-5M 40 90 255 450 1195
T7 5-6M 60 190 385 130
T8 6-9M 60 195 940
T3 9-12M 150 745
T10 1-2Y 2580
Dutrights
LSHFC T T2 T3 T4 T5 T6 T7 T8 T9 TIi0
Hungarian Forint
Cash Stild OTC FX 0-1%¥  1I¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2640 2710 2800 2900 3000 3100 3200 3470 3770 4300
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T9 Ti0
0-1%¥  1¥-1IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 110 240 320 430 510 600 680 920 1200 2260
T2 1¥-1M 120 280 400 420 530 620 850 Mo 2190
T3 1-2M 180 350 400 430 BE0 780 1050 2100
T4 2-3M 180 350 400 600 720 1000 2000
T5 3-4M 180 350 540 660 920 1300
T8 4-5M 180 500 600 860 1800
T7 5-6M 260 530 800 1700
T8 6-9M 370 710 1430
T4 9-12M 550 130
T10 1-2Y 300
Dutrights
LSIHSC T T2 T3 T4 T5 T6 T7 T3 T9 Ti0
Israeli Shekel Cash
Stld OTC FX F¥D 0-1%¥  1I¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2130 2290 2435 2585 2735 2885 3035 3460 3910 5600
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T9 Ti0
0-1%¥  1¥-1IM 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 140 250 300 395 545 6395 845 1270 1720 3410
T2 1¥-1M 120 260 320 445 5395 745 170 1620 3310
T3 1-2M 180 280 330 450 600 1025 1475 3165
T4 2-3M 120 280 330 450 875 1325 3015
T5 3-4M 180 280 330 725 175 2865
T8 4-5M 180 230 575 1025 2715
T7 5-6M 260 425 875 2565
TS 6-9M 370 460 2140
T4 9-12M 550 1690
T10 1-2Y 300




Oulrights

LEOCKC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
Czech Koruna
Cash Stid OTC 0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2835 28390 2965 3045 3125 3200 3285 3510 3750 4650
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
0-1¥  1V¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 120 200 260 280 300 365 450 675 915 1815
T2 1¥-1M 120 240 250 280 320 395 620 860 1760
T3 1-2M 120 220 260 300 320 545 785 1685
T4 2-3M 120 240 270 300 465 705 1605
T5 3-4M 120 250 280 385 625 1525
TE 4-5M 120 250 330 550 1450
T7 5-6M 150 300 465 1365
TS 6-9M 120 350 140
T3 9-12M 210 300
Ti0 1-2Y 350
Dutrights
LERIIC T T2 T3 T4 5 TE T7 T8 T9 T10
Turkish Lira
Cash Stid OTC 0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
3670 3780 3930 4100 4260 4420 4590 5100 5560 7570
Intra spread Rates
T T2 T3 T4 5 TE T7 T8 T9 T10
0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 10 240 320 430 590 750 920 1430 1890 3900
T2 1¥-1M 180 2380 400 450 640 810 1320 1780 3790
T3 1-2M 180 350 400 430 660 170 1630 3640
T4 2-3M 180 350 400 600 1000 1460 3470
T5 3-4M 180 350 540 840 1300 3310
TE 4-5M 180 500 680 1140 3150
T7 5-6M 260 530 970 2980
TS 6-9M 370 710 2470
T3 9-12M 550 2010
Ti0 1-2Y 300
Outrights
LERTRC T T2 T3 T4 T5 T8 T7 T8 T3 Ti0
Thailand Baht
Cash Stld OTC 0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2950 3050 3175 3310 3450 3585 3720 4100 4510 6030
Intra spread Rates
1R T2 T3 T4 5 TE T7 T8 T3 Ti0
0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 120 200 260 360 500 635 770 1150 1560 3080
T2 1¥-1M 120 240 260 400 535 670 1050 1460 2980
T3 1-2M 120 220 275 410 545 925 1335 2855
T4 2-3M 120 240 275 410 790 1200 2720
T5 3-4M 120 250 280 650 1060 2580
TE 4-5M 120 250 515 925 2445
T7 5-6M 150 380 790 2310
TS 6-9M 180 410 1330
T9 9-12M 210 1520
T10 1-2Y 350




Outlights

LISTHRC T T2 T3 T4 T5 TE T7 T8 T3 Ti0
Hong Kong Dollar
Cash Stld OTC FX 0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
3070 3170 3300 3440 3580 3720 3860 4240 4650 6200
Intra spread Rates
T T2 T3 T4 T5 TE T7 T8 T9 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 120 200 260 370 510 650 790 1170 1580 3130
T2 1¥-1M 120 240 270 410 550 690 1070 1480 3030
T3 1-2M 120 220 280 420 560 340 1350 2900
T4 2-3M 120 240 280 420 200 1210 2760
T5 3-4M 120 250 280 660 1070 2620
TE 4-5M 120 250 520 930 2420
T7 5-6M 150 380 790 2340
T8 6-9M 180 410 1960
T3 9-12M 210 1550
T10 1-2Y 350
Outrights
ALSC T T2 T3 T4 T5 TE T7 T8 T3 Ti0
Australian Dollar
Csh Stld OTC FX 0-1¥ 1W-IM 1-2M 2-3M 3-4M 45M 56M 6-9M 9-12M  1-2Y
2450 2465 24390 2520 2545 2570 2600 2675 2760 3120
Intra spread Rates
T T2 T3 T4 T8 TE T7 T8 T9 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 30 50 70 30 105 126 150 225 328 1000
T2 1¥-1M 30 &0 E5 80 105 135 210 295 980
T3 1-2M 30 60 65 20 10 185 270 370
T4 2-3M 30 60 70 20 155 240 960
T5 3-4M 30 60 70 130 215 950
TE 4-5M 30 60 105 130 940
T7 5-6M 50 75 160 940
T8 6-9M 70 140 330
T3 9-12M 120 300
Ti0 1-2Y 310
Outrights
LSRCAC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
Canadian Dollar
Cash Stld OTC FX 0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
1810 1835 1870 1305 1340 1980 2015 2120 2235 2730
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T9 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 35 50 60 95 130 170 208 310 425 920
T2 1¥-1M 35 50 70 105 145 180 285 400 895
T3 1-2M 35 50 30 110 145 250 365 860
T4 2-3M 35 75 30 10 215 330 825
T5 3-4M 35 70 80 180 295 790
TE 4-5M 35 70 140 258 750
T7 5-6M 35 105 220 715
TS 6-9M 50 15 610
T4 9-12M 200 495
Ti0 1-2Y 300




Outtights

LSRSFC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
Swiss Franc
Cash Stid OTC 0-1%¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
6550 6360 6570 6575 63385 6595 6900 6925 6950 7100
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1¥% 30 50 65 20 10 115 125 170 215 830
T2 1¥-1M 30 45 55 80 85 100 145 195 870
T3 1-2M 30 45 65 70 85 130 180 860
T4 2-3M 30 50 50 65 120 170 850
T5 3-4M 30 50 65 15 165 240
T6 4-5M 30 40 30 140 830
T7 5-6M 50 70 120 820
T8 6-9M 70 100 210
T9 9-12M 140 200
Ti0 1-2Y 300
Outlights
AZASC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
New Zealand
Eﬂ','“;f a;:,.? i 0-1¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2630 2650 26380 2710 2745 2775 2810 2900 2990 3440
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 35 70 80 30 130 150 180 270 360 210
T2 1¥-1M 35 70 75 120 140 160 250 340 7490
T3 1-2M 45 70 120 140 150 220 310 760
T4 2-3M 50 100 130 140 130 300 730
T5 3-4M 60 120 130 120 300 6395
T6 4-5M 60 10 160 215 665
T7 5-6M 60 140 180 630
T8 6-9M 20 150 610
T9 9-12M 130 600
T10 1-2Y 280
Outrights
LEOSKC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
Swedish Krona
Cash Stld OTC 0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
3230 3260 3300 3340 3380 3420 3465 3580 3700 4250
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
LA 0-1¥% 65 170 130 220 230 340 320 430 670 1200
T2 1¥-1M 85 170 200 250 330 360 400 640 150
T3 1-2M 85 170 220 300 320 370 600 o
T4 2-3M 100 200 270 300 330 580 1080
T5 3-4M 120 240 270 300 540 1040
T6 4-5M 120 250 290 530 1020
T7 5-6M 120 2380 510 1010
T8 6-9M 250 500 1010
T9 9-12M 400 1000
T10 1-2Y 600




Outrights

LSOV EC T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
Norwegian Dollar
Cash Stld OTC FX 0-1%¥ 1¥-1M  1-2M 2-3M  3-4M  45M 5-6M 6-9M 9-12M  1-2Y
3050 3100 3170 3240 3310 3375 3450 3650 3860 4300
Intra spread Rates
1R T2 T3 T4 T5 TE T7 T8 T9 T10
0-1¥ 1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 65 170 130 220 280 340 400 600 210 1750
T2 1¥-1M 85 170 200 250 330 360 550 760 1700
T3 1-2M 85 170 220 300 320 450 690 1630
T4 2-3M 100 200 270 300 410 620 1560
T5 3-4M 120 240 270 340 550 1430
T6 4-5M 120 250 290 530 1425
T7 5-6M 120 280 510 1350
T8 6-9M 250 500 150
T3 9-12M 400 100
T10 1-2Y 600
Outrights
LSRN C T T2 T3 T4 T5 T6 T7 T8 T9 T10
Danish Krone Cash
Stld OTC FXF¥D 0-1%¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
2270 2285 2310 2340 2365 2390 2420 2500 2570 2920
Intra spread Rates
T T2 T3 T4 T5 TE T7 T8 T9 Ti0
0-1%¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 45 150 170 200 260 320 360 410 650 180
T2 1¥-1M 65 150 180 230 310 340 380 620 130
T3 1-2M 65 150 200 280 300 350 580 1090
T4 2-3M 20 180 250 280 310 560 1060
T5 3-4M 100 220 250 280 520 1020
T6 4-5M 100 230 270 510 1000
T7 5-6M 100 260 430 990
TS 6-9M 230 480 990
T3 9-12M 380 980
T10 1-2Y 580
Outrights
LSYEC T T2 T3 T4 T5 T6 T7 T8 T9 Ti0
Japanese Yen Cash
Stld OTC FXF¥D 0-1%¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
1300 1950 2000 2070 2130 2200 2260 2430 2620 3320
Intra spread Rates
T T2 T3 T4 T5 TE T7 T8 T9 Ti0
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1¥ 50 80 100 170 230 300 360 530 720 1420
T2 1¥-1M 50 80 120 120 250 310 430 670 1370
T3 1-2M 50 30 130 200 260 430 620 1320
T4 2-3M 50 95 130 190 360 550 1250
T5 3-4M 50 100 130 300 430 130
T6 4-5M 50 100 230 420 1120
T7 5-6M 70 170 360 1060
TS 6-9M 70 190 890
T3 9-12M 210 700
T10 1-2Y 400




Dutlights

EURUSC T T2 T3 T4 TS T T? T8 T Ti0
Euro Cash Stid
OTC FXF¥D 0-1¥ IW-1IM 1-2M 2-3M 3-4M 45M 56M 6-9M 9-12M  1-2Y

2320 2340 2370 2400 2430 2460 2430 2580 2670 3020

Intra spread Rates

T T2 T3 T4 T5 T8 T7 T3 T3 Ti0

0-1%¥  1¥-1M  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T1 0-1v 30 50 60 20 110 140 170 260 350 700
T2 1¥-1M 30 50 60 30 120 150 240 330 630
T3 1-2M 30 55 70 30 120 210 300 650
T4 2-3M 30 60 20 30 180 270 620
T5 3-4M 30 70 20 150 240 530
T8 4-5M 30 75 120 210 560
T7 5-6M 60 30 120 530
T8 6-9M 70 100 440
T3 9-12M 150 350
T10 1-2Y 230

Outrights
GERPUSC Ti T2 T3 T4 T5 TE T7 T8 T8 T10

British Pound
Cash Stld OTC 0-1% 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
1640 1650 1660 1675 1685 1700 1710 1750 1730 1360

Intra spread Rates

T T2 T3 T4 5 TE T7 T8 T9 T10

0-1¥ 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y

Ti 0-1% 40 45 65 75 100 150 190 220 250 500

T2 1¥-1M 40 50 65 90 130 180 210 240 480

T3 1-2M 40 50 75 10 150 200 220 450

T4 2-3M 40 60 90 130 180 200 430

T8 3-4M 40 80 10 150 170 400

TE 4-5M 40 90 120 150 370

T7 5-6M 60 1o 120 350

T8 6-9M &0 10 320

T9 9-12M 150 300

T10 1-2Y 280

Outrights
HERSOC T T2 T3 T4 5 T6 T7 T8 T9 T10
Singapore

Dollar Cash Stid

OTC FXF¥D 0-1% 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y

1590 1615 1650 1690 1725 1760 1800 1900 2010 2520

Intra spread Rates

T T2 T3 T4 5 TE T7 T8 T9 Ti0

0-1% 1¥-1M 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y

T 0-1% 150 340 400 450 480 540 600 670 780 1100

T2 1¥-1M 170 350 420 450 500 550 620 720 1060

T3 1-2M 170 400 420 460 520 600 700 1020

T4 2-3M 170 400 420 500 660 680 1000

T8 3-4M 170 400 450 600 650 960

T6 4-5M 170 410 560 620 920

T7 5-6M 250 520 600 900

T8 6-9M 250 550 870

T9 9-12M 430 850

T10 1-2Y 620




Dutlights

LSOAPC T T2 T3 T4 5 TE T7 T8 T9 T10
Mezican Peso Cash
Stld OTC FX F¥D 0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
1970 2010 2060 2120 2170 2220 2280 2430 2600 3330
Intra spread Rates
T T2 T3 T4 5 TE T7 T8 T9 TI10
0-1¥ 1V¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 100 220 260 300 350 400 440 500 630 1360
T2 1¥-1M 120 230 280 320 360 410 460 590 1320
T3 1-2M 120 250 300 330 390 430 540 1270
T4 2-3M 120 260 300 360 400 480 1210
15 3-4M 120 260 320 360 450 160
TE 4-5M 120 300 330 410 110
T7 5-6M 150 300 380 1050
T8 6-9M 200 350 900
T9 9-12M 300 730
T10 1-2Y 450
Outrights
LSPSC T T2 T3 T4 T5 T6 T7 T8 T3 T10
New Zloty Cash Stid
OTC FXF¥D 0-1%¥  1¥-1IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
4100 4130 4130 4230 4280 4330 4330 4520 4670 5520
Intra spread Rates
T T2 T3 T4 5 TE T7 T8 T9 T10
0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
T 0-1% 160 400 520 650 700 820 940 100 1800 2400
T2 1¥-1M 200 450 600 650 740 860 1000 1620 2300
T3 1-2M 200 560 600 700 800 920 1560 2220
T4 2-3M 200 560 600 700 840 1480 2100
15 3-4M 200 560 620 770 1400 2030
TE 4-5M 200 560 700 1320 1950
T7 5-6M 300 600 1250 1900
T8 6-9M 500 1200 1820
T9 9-12M 700 1750
T10 1-2Y 1200
Dutliahts
LEOZRC T T2 T3 T4 5 TE T7 T8 T9 T10
South African Rand 0-1¥ 1¥-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
3500 3550 3620 3680 3740 3800 3870 4050 4240 5000
Intra spread Rates
T T2 T3 T4 T5 T6 T7 T8 T3 Ti0
0-1¥ 1IV-IM  1-2M 2-3M 3-4M 4-5M 5-6M 6-9M  9-12M 1-2Y
LA 0-1¥% 10 240 320 430 510 600 680 920 1200 1600
T2 1¥-1M 180 280 400 480 530 620 850 110 1520
T3 1-2M 180 350 400 430 660 780 1050 1460
T4 2-3M 180 350 400 600 720 1000 1400
15 3-4M 180 350 540 E60 920 1320
TE 4-5M 180 500 600 860 1250
T7 5-6M 260 530 800 1200
T8 6-9M 370 710 130
T9 9-12M 550 100
T10 1-2Y 300




