
 
 

Date: October  18, 2012 Product Summary for Clearing Firms, Bookkeeping Sof tware Providers, ISVs   
Listing Date  October 21 st , 2012 
Product Exchange  CME 
Contract Name  USD-Denominated Ibovespa Futures                             NP 12-41 
Description USD-Denominated Ibovespa Futures IBV 

Instrument Type N/A 

Sub-Type Monthly 

Ticker Symbols/ Product 
Codes 

See above table 
 

Trading Venue  CME Globex 

Trading Hours 

Globex 9:15AM Brazil Time and 4PM Chicago Time  

On October 21, 2012       9:15 AM Brazil Time  =   6:15 AM Chicago Time 

On November 5, 2012     9:15 AM Brazil Time  =   5:15 AM Chicago Time 

On February 17, 2013      9:15 AM Brazil Time  =   6:15 AM Chicago Time 

On March 11, 2013          9:15 AM Brazil Time  =    7:15 AM Chicago Time 
Contract Size 

Minimum Price Intervals  Value 

Per Tick 
Outright: 25 Index Points = 25.00 ($25) ; Calendar Spread:  5 Index Points = 5.00 ($5) 

Valid Contract Months Feb, April, June, Aug, Oct, Dec cycle 
Initial Contract Months Dec 2012, Feb 2013, April 2013 and June 2013 
Exercise Style  n/a 
Exercise Price Int ervals and 
Listings n/a 

Allow Negative  No 

Termination of Trading 
Same as the BM&F Bovespa's ibovesa Index Futures of the same contract month--Wednesday closest to the 15th calendar 

day of the contract month. If it is a non-trading day at BM&F Bovespa, the last trading day shall be the next BM&F Bovespa 

trading day. 
Final Settlement Price  59206 rounded down to the nearest 1 

Final Settlement Date 
Same as the BM&F Bovespa's ibovesa Index Futures of the same contract month--Wednesday closest to the 15th calendar 

day of the contract month. If it is a non-trading day at BM&F Bovespa, the last trading day shall be the next BM&F Bovespa 

trading day. 

DPL Clearing 0 

DPL Settlement 0 

Position Limit 3500 



 
 

 

Minimum Reportable Level 25 

Delivery Financially settled 

Price Conventions 

54200 

54225 

54250 
 

Actual Price  54200.00 

FEC 54200.00 
 

Information Contacts 

TREX 0054200 
Cme.com Inquiries  Customer 

Service 
(800) 331-3332 

Unmatched Trade Notice 0054200 
General  
Information 

Products & 
Services 

(312) 930-8213 

Trade Register Report 54200.00 
 

Clearing 
House 

(312) 207-2525 

FIXML Trade Register File 54200.00 
 

Globex Information  Globex 
Control 
Center 

(312) 456-2391 

Settlement Price File 0054200 
Performance Bond 
Information 

Risk 
Management 
Dept. 

(312) 648-3888 

SPAN File 0054200 
Position Limits  Market 

Regulation 
((312) 341-7970 

CME® ClearPort® 54200.00 
 

Clearing Fees  Clearing Fee 
Hotline (312) 648-5470 

  
   

     


