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CME® New Product Summary for Quote Vendors  
Listing Date  Sunday, August 19, 2007 
Contract Name E-Mini S&P MidCap 400 Options 
Description Options on the E-Mini S&P Mid-Cap 400 Futures Contract 
Instrument Type Options on Futures 
Ticker Symbol(s) EMD 
Trading Venue CME Globex® only. 
Contract Size One E-mini S&P MidCap 400 Futures Contract, equal to $100 times the S&P MidCap 400 Index 
Trading Hours Sunday through Thursday 5:00 p.m. Central Time (CT) – 3:15 p.m. CT the next day & 3:30 p.m. CT  –  4:30 p.m. CT; 
Valid Contract Months Four (4) consecutive March Quarterly Cycle Months and two (2) serial months. 
Initial Contract Months Sept, Oct, Nov and Dec ’07, Mar and Jun ’08  
Minimum Price Intervals 
and Value Per Tick 

0.05 Index points (cabinet = 0.025 Index points) 
$5.00/tick (cabinet = $2.50/tick) 

Termination of Trading Quarterly options trading terminates on the same day and at the same time as the underlying futures (Third Friday of the Contract 
Month); Serial options terminate at the close of business on the last trading day of the contract month. 

Final Settlement Price Options are exercisable into a position in the underlying futures contract and cash settled to the Special Opening Quotation of the S&P 
MidCap 400 index on the last trading day. 

Exercise Style American Style:  The buyer of an option may exercise on any day that the option is traded. 
Exercise Price Listings 
and Intervals 

Quarterly options:  Options will be listed at 5 point increments, in a range 10 percent above and below the referencing index for all 
months; the nearest two quarterly months will also have 2.5 point strike listings in a range of 15 index points above and below the 
referencing index.  Serial months strike prices will be the same as those of the quarterly options with the same underlying futures contract 
month. 

ITC 2.1 Price 
Conventions 

Option Strike Price Option Premium  

Actual Price 917.50 1.35  
Transmission Format 0091750 0000135  
Fractional Indicator 2 2  
RLC Format TBD TBD  
Preferred Display 917.50 1.35  



 
 
Market Data Platform 
(MDP) Channel 

 
 
ITC 2.1 Options Market Data for this product will be transmitted via 
the Market Data Platform Channel 5.  RLC market data will be 

transmitted via MDP Channel (to be determined). 

 

Ticker Testing 
Date(s)/Time(s) 

ITC 2.1 Ticker Testing will be conducted on Friday, August 10 and 
Friday, August 17, 2007 at approximately 5:00 p.m. Central Time.  

For ticker test questions, please contact CME’s Enterprise 
Technology Operations Department at 312-930-8160. 

RLC Testing in CME New 
Release Certification 
Environment 

This product will be available for customer testing in the CME New 
Release environment on Wednesday, August 1, 2007. 

 
   

 
 
  
 


