
   

Date:   June 24, 2010 New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   
Listing Date July 26, 2010 
Contract Name Dow Jones CME FX$INDEX Futures NP 10-13 
Description The contract is based on a new,  currency-weighted index and is designed for efficient hedging against a basket of the most frequently traded CME FX futures: 

the Euro FX, Japanese yen, British pound, Swiss franc, Canadian dollar and Australian dollar contracts, all traded against the U.S. dollar. The basket is weighted 
to reflect world trade but also refined to allow more precise hedging. The fixed ratios of component FX futures contracts in the Dow Jones CME FX$INDEX 
construction are as follows:  4 EUR/USD futures, 2 GBP/USD futures, 2 JPY/USD futures, 1 CHF/USD futures, 1 CAD/USD futures and 1 AUD/USD futures.  For 
more information, please see the following link: http://www.cmegroup.com/trading/fx/hedgeable-fx-index.html. 
 
The index is constructed from underlying FX futures prices quoted in U.S. dollars per foreign currency unit.  This implies in an inverse relationship of the new 
index with the U.S. dollar. 

Instrument Type Future outrights and Calendar Spreads 
Ticker Symbols/ 
Product Codes FXD 

Trading Venue Globex  
Trading Hours Sundays through Fridays: 5:00 p.m.-4:00 p.m. Central time (CT) the next day.  On Friday CME Globex® platform closes at 4:00 p.m. and reopens Sunday at 

5:00 p.m. CT.    
Contract Size $1,000 x Dow Jones CME FX$INDEX™, e.g., if  Dow Jones CME FX$INDEX = 133.99 then futures contract value = $133,990 (= $1,000 x 133.99) 
Valid Contract 
Months Six months in the March, June, September and December quarterly cycle 

Initial Contract 
Months Sep2010, Dec2010, Mar2011, Jun2011, Sep2011, Dec2011 

Minimum Price 
Intervals 

0.01 Index point, equivalent to $10.00 per contract for outrights.  Half-tick trades of 0.005 Index point, equivalent to $5.00 per contract allowed for calendar 
spreads. 

Value Per Tick $10 per full "0.01" tick, $5 per half "0.005"-tick 
Exercise Style N/A 
Exercise Price 
Intervals and 
Listings 

N/A 

Termination of 
Trading 2nd business day before 3rd Wednesday of the contract month  

Final Settlement 
Price Final settlement price rounded to 4 decimal places (0.0001 equal to $0.10 per contract) 

Position Limits Positions of more than 6,000 contracts net long or short, in all contract months combined must provide, in a timely fashion upon request by CME, information 
regarding the position 

Minimum Reportable 
Level 25 

Delivery Physical -  Physical delivery of currencies occurs on the 3rd Wednesday of contract month.   



   
 
 

Price Conventions Futures Trade Price Options 
Strike Price 

Options 
Premium Information Contacts 

Actual Price  152.62  N/A N/A Cme.com Inquiries Customer Service (800) 331-3332 
FEC 152.62  N/A N/A General  Information Products & Services (312) 930-8213 
TREX 0015262 N/A N/A Clearing House (312) 207-2525 
Unmatched Trade 
Notice 0015262 N/A N/A Globex Information Globex Control 

Center 
(312) 456-2391 

Trade Register 
Report 152.62 N/A N/A Performance Bond 

Information 
Risk Management 
Dept. 

(312) 648-3888 

FIXML Trade 
Register File 152.62 N/A N/A Position Limits Market Regulation ((312) 341-7970 

Settlement Price File 152.6200 N/A N/A Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

SPAN File 
0015262 N/A N/A 

 

CME® GLOBEX® 15262 N/A N/A  


