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CME Group

Date: May 2, 2011 New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs
Listing Date May 16, 2011
Product Exchange CME NP 11-24

Contract Name

CLEARED OTC USD/CLP SPOT, FORWARD, AND SWAP TRANSACTIONS

Description

USD/CLP Non-Deliverable Forward OTC

Instrument Type

SPOT/Forward FX

Ticker Symbols/ Product
Codes

USDCLP

Trading Venue

ClearPort

Trading Submission

ClearPort 17:00 Sunday - 16:00 Friday Central Time

Trade Quantity

From 1 USD to 1B USD. Trade quantity increments to the penny (0.01 USD)

Valid Contract Dates

Any valid value date for USD/CLP (must be banking day for both USD and CLP) from spot date, to two years forward

Minimum Price Intervals

Min Tick = 1 USD minimum with any amount allowed to precision of 0.01 USD

Minimum Price Increment

0.0001 CLP per USD

Decimal Locator Clearing

4

Decimal Locator Settlements

4

Position Accountability &
Spot Limits

For purposes of cleared-only positions, the applicable position accountability level shall be in notional terms of 600 million
U.S. dollars. Also, cleared-only positions for expiration within the next five (5) business days shall not exceed 2 billion U.S.
dollars. Hedge exemptions from spot limits are available for bona fide hedgers.

Minimum Reportable Level

N/A

Delivery

Financially settled in USD by conversion of the final mark-to-market value from CLP to USD

Actual Price Format
(FIXML / Reports / Clearport/ | 481.9034 Information Contacts
Front-End Clearing)
. Cme.com Inquiries | Customer (800) 331-3332
Settlement and SPAN Files 4819034 Service
General Products & (312) 930-8213
Information Services
Clearing (312) 207-2525
House
Performance Bond | Risk (312) 648-3888
Information Management
Position Limits Market (312) 341-7970
Regulation
Clearing Fees Fee Hotline (312) 648-5470




