
Appendix A 

Summary of Contract Specifications 
 

Name  SGX FTSE Emerging Market Index Futures 

Underlying  FTSE Emerging Index 

Ticker Symbol FEM 

Contract Size US$100 X SGX FTSE Emerging Market Index Futures Price 

Contract Months March, June, September and December months on a 3 year cycle and 2 nearest 
serial months 

Trading Hours* 
(Singapore Time) 

T session: 7.25am - 6.30pm 
T+1 session: 7.00pm - 5.15am (next day) 

Trading Hour on Last 
Trading day 

T session: 7.25am - 6.30pm 
 

Minimum Price Fluctuation Outright: 0.1 index point (US$10) 
Calendar spread: 0.01 index point (US$1) 

Last Trading Day The Last Trading Day shall be the Third Friday of the Contract Month 

Final Settlement Price The official closing value of the FTSE Emerging Index for the Last Trading Day, 
rounded to 2 decimal places 

Settlement Basis Cash settlement 

Daily Price Limits Whenever the price moves by 10% in either direction, from the previous day’s 
daily settlement price, trading at or within the price limit of +/- 10% is allowed 
for the next 5 minutes. 
 
Thereafter when the price moves by 15% in either direction, from the previous 
day’s daily settlement price, trading at or within the price limit of +/-15% is 
allowed for the next 5 minutes.  After this cooling-off period has elapsed, there 
will be no price limits for the remainder of the trading day. 
 
There shall be no price limits on the Last Trading Day of the expiring contract 
month. 

Negotiated Large Trade 50 lots 

Position Limit Position limit is not applicable to this contract. However, a person owning or 
controlling more than 5,000 contracts net long or net short in all contract 
months combined, or such position as the Exchange may prescribe from time to 
time with prior notification, shall provide, in a timely fashion, upon request by 
the Exchange, information regarding the nature of the position, trading 
strategy, and hedging information if applicable. 
 

*Continuous trading only; exclude pre-open and pre-close 

 



Appendix A 

Name  SGX FTSE China H50 Index Futures 

Underlying  FTSE China 50 Index1 

Ticker Symbol FCH 

Contract Size US$2 X SGX FTSE China H50 Index Futures Price 

Contract Months March, June, September and December months on a 1 year cycle and 2 nearest 
serial months 

Trading Hours* 
(Singapore Time) 

T session: 9.00am - 4.30pm 
T+1 session: 5.00pm - 5.15am (next day) 

Trading Hour on Last 
Trading day 

T session: 9.00am - 4.30pm 
 

Minimum Price Fluctuation 2.5 index point (US$5) 
 

Last Trading Day Second last Hong Kong business day of the contract month. If this happens to fall on 
a Hong Kong holiday, the last trading day shall be the preceding business day. 

Final Settlement Price The official closing value of the FTSE China 50 Index for the Last Trading Day, 
rounded to 2 decimal places 

Settlement Basis Cash settlement 

Daily Price Limits Whenever the price moves by 10% in either direction, from the previous day’s 
daily settlement price, trading at or within the price limit of +/- 10% is allowed 
for the next 5 minutes. 
 
Thereafter when the price moves by 15% in either direction, from the previous 
day’s daily settlement price, trading at or within the price limit of +/-15% is 
allowed for the next 5 minutes.  After this cooling-off period has elapsed, there 
will be no price limits for the remainder of the trading day. 
 
There shall be no price limits on the Last Trading Day of the expiring contract 
month. 

Negotiated Large Trade 20 lots 

Position Limit Position limit is not applicable to this contract. However, a person owning or 
controlling more than 5,000 contracts net long or net short in all contract 
months combined, or such position as the Exchange may prescribe from time to 
time with prior notification, shall provide, in a timely fashion, upon request by 
the Exchange, information regarding the nature of the position, trading 
strategy, and hedging information if applicable. 
 

*Continuous trading only; exclude pre-open and pre-close 

 

                                                      
1 A free float-adjusted, market capitalisation-weighted index representing the performance of 50 of the 
largest and most liquid Chinese stocks (H Shares, Red Chips and P Chips) listed and traded on the Hong 
Kong Exchange. This index is calculated in HKD. 
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Name  SGX FTSE Emerging Market NTR (USD) Index Futures 

Underlying  FTSE Emerging Net of Tax Index 

Ticker Symbol FNEM 

Contract Size US$200 X SGX FTSE Emerging Market NTR (USD) Index Futures Price 

Contract Months March, June, September and December months on a 3 year cycle and 2 nearest 
serial months 

Trading Hours* 
(Singapore Time) 

T session: 7.25am - 6.30pm 
T+1 session: 7.00pm - 5.15am (next day) 

Trading Hour on Last 
Trading day 

T session: 7.25am - 6.30pm 
 

Minimum Price Fluctuation Outright: 0.05 index point (US$10) 
Calendar spread: 0.005 index point (US$1) 

Last Trading Day The Last Trading Day shall be the Third Friday of the Contract Month 

Final Settlement Price The official closing value of the FTSE Emerging Net of Tax Index for the Last 
Trading Day, rounded to 4 decimal places 

Settlement Basis Cash settlement 

Daily Price Limits Whenever the price moves by 10% in either direction, from the previous day’s 
daily settlement price, trading at or within the price limit of +/- 10% is allowed 
for the next 5 minutes. 
 
Thereafter when the price moves by 15% in either direction, from the previous 
day’s daily settlement price, trading at or within the price limit of +/-15% is 
allowed for the next 5 minutes.  After this cooling-off period has elapsed, there 
will be no price limits for the remainder of the trading day. 
 
There shall be no price limits on the Last Trading Day of the expiring contract 
month. 

Negotiated Large Trade 5 lots 

Position Limit Position limit is not applicable to this contract. However, a person owning or 
controlling more than 5,000 contracts net long or net short in all contract 
months combined, or such position as the Exchange may prescribe from time to 
time with prior notification, shall provide, in a timely fashion, upon request by 
the Exchange, information regarding the nature of the position, trading 
strategy, and hedging information if applicable. 
 

*Continuous trading only; exclude pre-open and pre-close 
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Name  SGX FTSE Japan NTR (USD) Index Futures 

Underlying  FTSE Japan USD Net Tax Index 

Ticker Symbol FNJP 

Contract Size US$25 X SGX FTSE Japan NTR (USD) Index Futures Price 

Contract Months March, June, September and December months on a 3 year cycle and 2 nearest 
serial months 

Trading Hours* 
(Singapore Time) 

T session: 7.25am - 6.30pm 
T+1 session: 7.00pm - 5.15am (next day) 

Trading Hour on Last 
Trading day 

T session: 7.25am - 6.30pm 
 

Minimum Price Fluctuation Outright: 0.5 index point (US$12.5) 
Calendar spread: 0.05 index point (US$1.25) 

Last Trading Day The Last Trading Day shall be the Third Friday of the Contract Month 

Final Settlement Price The official closing value of the FTSE Japan USD Net Tax Index for the Last 
Trading Day, rounded to 4 decimal places 

Settlement Basis Cash settlement 

Daily Price Limits Whenever the price moves by 10% in either direction, from the previous day’s 
daily settlement price, trading at or within the price limit of +/- 10% is allowed 
for the next 5 minutes. 
 
Thereafter when the price moves by 15% in either direction, from the previous 
day’s daily settlement price, trading at or within the price limit of +/-15% is 
allowed for the next 5 minutes.  After this cooling-off period has elapsed, there 
will be no price limits for the remainder of the trading day. 
 
There shall be no price limits on the Last Trading Day of the expiring contract 
month. 

Negotiated Large Trade 5 lots 

Position Limit Position limit is not applicable to this contract. However, a person owning or 
controlling more than 5,000 contracts net long or net short in all contract 
months combined, or such position as the Exchange may prescribe from time to 
time with prior notification, shall provide, in a timely fashion, upon request by 
the Exchange, information regarding the nature of the position, trading 
strategy, and hedging information if applicable. 
 

*Continuous trading only; exclude pre-open and pre-close 
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Name  SGX FTSE New Zealand NTR (USD) Index Futures 

Underlying  FTSE New Zealand Index - Net Tax 

Ticker Symbol FNNZ 

Contract Size US$10 X SGX FTSE New Zealand NTR (USD) Index Futures Price 

Contract Months March, June, September and December months on a 3 year cycle and 2 nearest 
serial months 

Trading Hours* 
(Singapore Time) 

T session: 7.25am - 6.30pm 
T+1 session: 7.00pm - 5.15am (next day) 

Trading Hour on Last 
Trading day 

T session: 7.25am - 6.30pm 
 

Minimum Price Fluctuation Outright: 0.5 index point (US$5) 
Calendar spread: 0.05 index point (US$0.5) 

Last Trading Day The Last Trading Day shall be the Third Friday of the Contract Month 

Final Settlement Price The official closing value of the FTSE New Zealand Index - Net Tax  
for the Last Trading Day, rounded to 4 decimal places 

Settlement Basis Cash settlement 

Daily Price Limits Whenever the price moves by 10% in either direction, from the previous day’s 
daily settlement price, trading at or within the price limit of +/- 10% is allowed 
for the next 5 minutes. 
 
Thereafter when the price moves by 15% in either direction, from the previous 
day’s daily settlement price, trading at or within the price limit of +/-15% is 
allowed for the next 5 minutes.  After this cooling-off period has elapsed, there 
will be no price limits for the remainder of the trading day. 
 
There shall be no price limits on the Last Trading Day of the expiring contract 
month. 

Negotiated Large Trade 5 lots 

Position Limit Position limit is not applicable to this contract. However, a person owning or 
controlling more than 5,000 contracts net long or net short in all contract 
months combined, or such position as the Exchange may prescribe from time to 
time with prior notification, shall provide, in a timely fashion, upon request by 
the Exchange, information regarding the nature of the position, trading 
strategy, and hedging information if applicable. 
 

*Continuous trading only; exclude pre-open and pre-close 

 


