E-mini Russell 2000 Index Futures Contract

Specification
Items Specifications
Exchange NYBOT

Underlying Stock Index

E-mini Russell 2000 Futures

Contract Size

USS$100 times the Russell 2000 index price

Minimum Price Fluctuation

1 point = .01 index points =US$10.00

Contract Month

Two months in the March Quarterly Cycle. Mar, Jun, Sep, Dec.

Daily Price Limits

5%, 10%, 15% and 20% limits.

Trading Hrs

08.00 am — 06.00 am (Jakarta Time)

Trading Hours on Last Trading Day

Trading can occur up to 09.30 pm (Jakarta Time) on the third Friday
of the contract month.

Last Trading Day

The business day of determination of the Final Settlement Price
(normally, the 3rd Friday of the contract month).

Final Settlement

The Final Settlement Price shall be a special quotation of the
Russell 2000 Stock Price Index based on the opening prices of the
component stocks in the index, determined on the third Friday of
the contract month.




