
 

Price Conventions Futures Trade 
Price 

Underlying Cash 
Index (EMX) 

  

Actual Price 1051.10 1051.11   
ITC Transmission Format 0105110 0105111   
ITC Fractional Indicator 2 2   
RLC Format 105110 N/A   
Preferred Display 1051.10 1051.11   

October 12, 2007 
Q2007-266 Update #1:  CME® New Product Summary for Market Data Distributors  

Sunday, October 21, 2007 (trade date Monday, October 22) Listing Date  
Contract Name E-mini MSCI Emerging Markets Index Futures 

The E-mini MSCI Emerging Markets Index Futures contract is based on the MSCI Emerging Markets Index, which is comprised of 
over 850 leading securities of the largest and most liquid companies from 25 emerging countries.  Each constituent is classified and 
included in one country only.  The index is a free float-adjusted market capitalization index that is designed to measure equity market 
performance in the global emerging markets. 

Description 

Equity Index futures contract. Instrument Type 
Futures:  EMI  Underlying Cash Index:  EMX Ticker Symbol(s) 
CME Globex® platform only Trading Venue 
$50.00 times the MSCI Emerging Markets Index Contract Size 
Sunday through Thursday, 5:00 p.m. Central Time (CT)  - 3:15 p.m. next day; new session begins at 3:30 p.m. through 4:30 p.m., 
with a ½ hour maintenance window from 4:30 – 5:00 p.m. CT. 

Trading Hours 

March quarterly cycle months Valid Contract Months 
Two months in the March Quarterly cycle, beginning with the Dec. ’07. Initial Contract Months 
0.10 Minimum Price Intervals and 

Value Per Tick 0.10 = $5.00 
2400 Points. Price Banding 
Trading will terminate at 3:15 p.m. CT on the 3rd Friday of the contract month. Termination of Trading 
The final settlement price will be determined at 5:30 p.m. on the last trading day and disseminated on the next business day. Final Settlement Price 
N/A Exercise Style 

Exercise Price Listings and 
Intervals  

N/A 



 
 

ITC Ticker Testing 
Date(s)/Time(s) 

ITC Ticker testing will be held on Friday, October 12 
and Friday, October 19, 2007 at approximately 5:00 
p.m. Central Time. 

 

RLC Testing in CME 
Certification 
Environment 

This product will be available for customer testing in the 
certification environment on October 12, 2007. 

 

 

Market Data Platform 
Channel Information 

ITC 2.1 market data will be transmitted via MDP channel 
4; RLC market data will be transmitted via MDP channel 
7.  

Underlying cash index (EMX) will be transmitted via MDP channel 3, 
every 15 seconds, from approximately 7:00 p.m. until 4:00 p.m. the next 
day, Sunday through Thursday.   


