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CME Group to Launch Euro-Denominated E-mini ™ S&P 500® Stock Index 

Futures on Sunday, October 26, 2008 
 

CME Group will list Euro-Denominated E-mini S&P 500 stock index futures on Sunday, 
October 26, 2008 for trade date Monday, October 27, 2008.  The ticker on CME Globex® and 
clearing is EME, changed from EER which was announced on October 16, 2008 on SER 4772. 
The following table summarizes contract terms and conditions.  

 
Euro-Denominated E-mini™ S&P 500 Index Futures Contract Specifications 

 
Contract Value 50 Euros (€) x Standard & Poor’s 500 (S&P 500) Stock Index 

Tick Size 0.25 Index Points (€12.5) 

Listing Cycle  Four (4) months in March Quarterly Cycle, i.e., March, June September & 
December 

Hours of Trade 
Offered exclusively on CME Globex® electronic trading platform on 
Mondays-Thursdays from 5:00 pm-3:15 pm & 3:30 pm-4:30 p.m.; 

Sundays from 5:00 pm-3:15 pm (CT) 
Termination of 

Trading  8:30 am (CT) on third Friday of contract month 

Final Settlement Cash Settlement to a special opening quotation (SOQ) of S&P 500 Stock 
Price Index based on opening prices of index constituents 

Final Settlement 
Date 

Third (3rd) Friday of contract month with contingencies if Underlying 
Reference Value should not be published on that day 

Limits 5% during ETH, 10%, 20% and 30%  during RTH 
Ticker Ticker = “EME”    Clearing = ”EME” 

 
 

 
Please contact Brett Vietmeier, Director, Equity Products at (312)930-3394; or, Richard Co, Director, 
Financial Research & Product Development at 312-930-3227 if you have any inquiries regarding this 
matter.  

 


