
EQUITY products 

E-mini MSCI Emerging Markets Futures

Benefits
• 	 Significant risk/reward opportunities of  
	 an active and top-performing asset class 
• 	 Quickly and easily manage exposure 
	 to 25 emerging markets with a single trade
•	 Use a single currency (U.S. dollar) to trade  
	 across multiple time zones/markets
• 	 Electronic access virtually around-the- 
	 clock, around the world   
• 	 Diversification potential from low 	  
	 correlation to developed-country indexes
• 	 Part of a single-platform solution for  
	 global 	equity exposure needs
• 	 Combine with E-mini S&P 500 and  
	 E-mini MSCI EAFE futures to create  
	 virtually all-world exposure
• 	 Dedicated market makers to create 
	 two-sided markets
• 	 Central clearing of CME Clearing

Overview
The global emerging markets sector has been among the top-performing asset classes since  
the early 2000s. To give traders a powerful, efficient way to tap into the compelling opportunities 
of the world’s developing economies on what historically has been a very active market segment, 
CME Group offers E-mini MSCI Emerging Markets futures. These fully electronic contracts  
are based on the premier emerging markets benchmark and trade on the CME Globex  
platform, providing traders around the world with robust, nearly 24-hour access to these  
compelling markets. The futures contract is designed to closely track the price movements of the 
underlying MSCI Emerging Markets Index.

About the MSCI Emerging Markets Index
The MSCI Emerging Markets Index is a free float-adjusted market capitalization index designed 
to measure equity market performance in 25 global emerging markets. It is comprised of more 
than 800 of the largest, most liquid companies available in those countries. 

Countries in Index
Korea 	 16.10%	
China 	 14.59%
Taiwan 	 11.95%	
Brazil 	 11.02%
Russia 	 9.29%	

South Africa 	 7.18%
India 	 6.60%	
Mexico 	 5.45%	
Malaysia	 2.44%
Israel 	 2.28%

Poland 	 1.74%
Turkey 	 1.60%
Indonesia 	 1.53%
Chile 	 1.52%
Thailand 	 1.44%

Hungary 	 1.01%
Czech Republic 	 0.76%
Egypt 	 0.74%
Peru 	 0.66%
Argentina 	 0.63%

Philippines 	 0.53%
Morocco 	 0.33%
Colombia 	 0.29%
Pakistan 	 0.20%
Jordan 	 0.11%

As of 8/31/07

Access more than 800 of the most important names  
in 25 global emerging markets with a single trade.

COUNTRIES IN INDEX



CME Group™, the Globe Logo®, CME®, E-mini® and Globex® are trademarks of Chicago Mercantile Exchange Inc. S&P 500® is a  trademark of The McGraw-Hill Companies, Inc. and has been licensed for use by CME. MSCI® and EAFE® are 
service marks of MSCI Inc, and have been licensed for use by CME. Futures contracts and options contracts on any MSCI index (“Index Contracts”) are not sponsored, guaranteed or endorsed by MSCI, its affiliates or any other party 
involved in, or related to, making or compiling such MSCI index. Neither MSCI, its affiliates nor any other party involved in, or related to, making or compiling any MSCI index makes any representations regarding the advisability of investing 
in such Index Contracts. Neither MSCI, its affiliates nor any other party involved in, or related to, making or compiling any MSCI index makes any warranty, express or implied, or bears any liability as to the results to be obtained by any 
person or any entity from the use of any such MSCI index or any data included therein. No purchaser, seller or holder of an Index Contract, or any other person or entity, should use or refer to any MSCI trade name, trademark or service 
mark to sponsor, endorse, market or promote this security without first contacting MSCI to determine whether MSCI’s permission is required.
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Futures

E-MINI MSCI EMERGING MARKETS FUTURES  
CONTRACT SPECIFICATIONS

For more information, visit www.cmegroup.com/emergingmarkets.

*Cash index price will be calculated by MSCI and available Friday evening; however, due to processing cycles, CME Clearing will publish the value the following Monday.

Ticker Symbol EMI

Contract Size $50 x MSCI Emerging Markets Index

Minimum Price  
Fluctuation

0.10 index points = $5.00 per contract

Trading Hours 
All times listed in  
Central Time (CT)

Venue: CME Globex 
3:30 p.m. – 4:30 p.m. and 5:00 p.m. – 3:15 p.m. next day. Shutdown period 4:30 p.m. – 5:00 p.m.;  
Sunday and Holidays 5:00 p.m. – 3:15 p.m. next day

Contract Months Two months in the March Quarterly cycle (March, June, September and December)

Last Trading Day Trading ceases at 3:15 p.m. CT on third Friday of the contract month*

Settlement Cash settlement based on the closing index value

Position Limits 5,000 contracts
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