
   

Date:   July 2, 2010 
UPDATE #1 

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   

Listing Date July 19, 2010 
Contract Name E-mini S&P CNX Nifty Index Futures and E-micro S&P CNX Nifty Index Futures  NP 10-15 
Description E-mini S&P CNX Nifty Index Futures and E-micro S&P CNX Nifty Index Futures 
Instrument Type Futures and Calendar Spreads 
Ticker Symbols/ 
Product Codes 

Globex:  E-mini = EMF  E-micro = MNF 
CPC:   E-mini = EMF  E-micro = II 

Trading Venue Globex and CPC (for Blocks, EFR, and EFP trading) 
Trading Hours Globex: 3:30 p.m. - 3:15 p.m. next day (Sunday open at 5:00 p.m.) Trading halt: 8:30 p.m. CT to 9:30 p.m. CT; 9:30 p.m. CDS to 10:30 p.m. CDS. Sunday to 

Thu Nights 
CPC:   6:00 p.m. Sunday – 5:15 p.m. Friday, Eastern Time (ET) 45-minute break from 5:15 p.m. – 6:00 p.m., Mondays through Thursdays ET 

Contract Size E-mini 
$10 x Index (e.g. if Index is at 5124.00 on 3/08/2010, contract value = $51,240) 
E-micro 
$2 x Index (e.g. if Index is at 5124.00, contract value = $10,248) 

Valid Contract 
Months 

Outrights:  2 nearest serial and 4 quarterly 
Calendar Spreads:  Serial1 – Serial2, Serial1 – Quarter1, Quarter1 – Quarter2 

Initial Contract 
Months 

Outrights:  July 2010, Aug2010, Sept2010, Dec2010, Mar2011, Jun2010 
Calendar Spreads:  July2010-Aug2010, July2010-Sept2010, Sept2010-Dec2010 

Minimum Price 
Intervals 

E-mini:   0.5 index points=$5.00 
E-micro:   0.5 index points=$1.00 

Value Per Tick E-mini :  $5.00 
E-micro:  $1.00 

Exercise Style N/A 
Exercise Price 
Intervals and 
Listings 

N/A 

Termination of 
Trading Last Thursday of the month at 4:00AM (CST), 5:00AM (DST) 

Final Settlement 
Price Final Settlement tick = 0.01 

Position Limits 
E-mini:  5000 
E-micro:   25000 

Minimum Reportable 
Level 25 



   

 

Delivery Financial 
Price Conventions Futures Trade 

Price 
Options 
Strike 
Price 

Options 
Premium Information Contacts 

Actual Price  5059.00 N/A N/A Cme.com Inquiries Customer Service (800) 331-3332 
FEC 5059.00 N/A N/A General  Information Products & Services (312) 930-8213 
TREX 0505900 N/A N/A Clearing House (312) 207-2525 
Unmatched Trade 
Notice 0505900 N/A N/A Globex Information Globex Control Center (312) 456-2391 

Trade Register 
Report 5059.00 N/A N/A Performance Bond Information Risk Management Dept. (312) 648-3888 

FIXML Trade 
Register File 5059.00 N/A N/A Position Limits Market Regulation ((312) 341-7970 

Settlement Price File 5059.01 N/A N/A Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

SPAN File 
0505900 N/A N/A 

 

CME® GLOBEX® 505900 N/A N/A  
CME® ClearPort® 5059.00 N/A N/A  


