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Easy and Efficient  
Access to International 
Developed Markets

NYSE EURONEXT

MSCI EAFE 
Mini Index 
Futures

MSCI EAFE Mini Index Futures are the result of collaboration with leading global index 
provider MSCI, who has licensed NYSE Liffe U.S. to bring to market a suite of domestic and 
international index futures on a range of MSCI Equity Indices. These futures offer broad  
and efficient coverage of U.S. and European equity markets, including style and sector  
exposures, as well as flagship MSCI regional indices such as MSCI Emerging Markets (EM), 
MSCI EAFE, and MSCI BRIC Indices. MSCI EAFE Mini Index Futures are an effective,  
versatile tool through which investors can easily gain or hedge exposure to the developed 
equity markets around the world, excluding USA and Canada, in a single transaction. MSCI 
EAFE Mini Index Futures trade on the leading edge LIFFE CONNECT® platform and clear at 
the Options Clearing Corporation.

MSCI EAFE Mini Index Futures Contract

Ticker Symbol MFS

Contract Size $50 x MSCI EAFE index level

Tick Size (minimum fluctuation)

OUTRIGHT
0.10 index points=$5.00
CALENDAR SPREAD
0.10 index points=$5.00

Trading Hours
7:16 p.m. E.T. to 5:00 p.m. E.T. the following day, Sunday 
through Friday.

Contract Months
Four months in the March Quarterly Cycle  
(Mar, Jun, Sep, Dec)

Last Trade Date/Time
Trading can occur up to 11:00 a.m. E.T. on the 3rd Friday  
of the contract month.

Final Settlement Procedure
Cash Settlement. All open positions at the close of the  
final trading day are settled in cash to the closing value of the 
MSCI EAFE Index.

Daily Price Limits N/A

Position Limits 10,000 contracts

MSCI EAFE Index
(Prices Indexed in USD)

NYSE Liffe Contact Details

New York
Cliff Weber
212 656 5618 
cweber@nyx.com

John McGonegal
212 656 5128
jmcgonegal@nyx.com

Chicago
Nancy Kaplan
312 442 7730
nkaplan@nyx.com

Christina Dietel
312 442 7031
cdietel@nyx.com

Belgium
+32 (0)2 509 9814
brusselssales@liffe.com 

France
+33 (0)1 49 27 1014
parissales@liffe.com

Germany
+49 (0)69 7593 7156
frankfurtsales@liffe.com 

The Netherlands
+31(0)20 550 5036
amsterdamsales@liffe.com 

Portugal
+351 21 790 0055
lisbonsales@liffe.com

United Kingdom
+44(0)20 7379 2200
equities@liffe.com 

Singapore
+65 63 22 1410
singaporesales@liffe.com 

Tokyo
+81 35 521 6997
tokyosales@liffe.com



About the Index:
The MSCI EAFE Index (Europe, Australasia, Far East) is a free float-adjusted market capitalization index that is designed to measure the  
equity market performance of developed markets, excluding the U.S. and Canada. As of June 2009, the MSCI EAFE Index consisted of the  
following 22 developed market country indices: Australia, Austria, Belgium, Denmark, Finland, France, Germany, Greece, Hong Kong,  
Ireland, Israel, Italy, Japan, the Netherlands, New Zealand, Norway, Portugal, Singapore, Spain, Sweden, Switzerland, and the United Kingdom.

FIP-eligible: Part of our unique fee rebate program for our NYSE Arca and NYSE Liffe U.S. customers.  
To learn more, see details at http://www.nyse.com/pdfs/mscifip.pdf

Other factsheets available: MSCI Emerging Markets Mini Index futures; MSCI USA Mini Index futures.

For more information, please visit our website at http://www.nyse.com/futuresonmsci

Country Weightings (As of May 31, 2010)

Summary Index Information (As of May 31, 2010)

MSCI and the MSCI index names are service marks of MSCI Inc. (“MSCI”) or its affiliates and have been licensed for use by NYSE Liffe LLC. Futures contracts on any MSCI index (“Index Contracts”) are not sponsored, guaranteed or 
endorsed by MSCI, its affiliates or any other party involved in, or related to, making or compiling such MSCI index. Neither MSCI, its affiliates nor any other party involved in, or related to, making or compiling any MSCI index makes 
any representations regarding the advisability of investing in such Index Contracts. Neither MSCI, its affiliates nor any other party involved in, or related to, making or compiling any MSCI index makes any warranty, express or implied, or 
bears any liability as to the results to be obtained by any person or any entity from the use of any such MSCI index or any data included therein. No purchaser, seller or holder of this index contract, or any other person or entity, should 
use or refer to any MSCI trade name, trademark or service mark to sponsor, endorse, market or promote this index contract without first contacting MSCI to determine whether MSCI’s permission is required.

NYSE EURONEXT

MSCI EAFE Mini 
Index Futures

Country # Companies Weight

Austria 8 0.3%

Australia 73 8.2%

Belgium 13 1.0%

Switzerland 37 7.6%

Germany 50 7.8%

Denmark 11 1.0%

Spain 28 3.4%

Finland 17 1.1%

France 76 9.9%

United Kingdom 104 21.3%

Greece 9 0.3%

Hong Kong 40 2.5%

Ireland 4 0.3%

Israel Domestic 16 0.9%

Italy 30 2.8%

Japan 341 23.5%

Netherlands 21 2.6%

Norway 9 0.7%

New Zealand 5 0.1%

Portugal 9 0.3%

Sweden 32 2.8%

Singapore 30 1.6%

TOTAL 963 100.0%

Index Capitalization and Concentration

Total Index Market Capitalization USD 8,956,950 MILLION

Number of Constituents 963

Average Market Capitalization USD 9,301 MILLION

Largest Stock USD 158,925 MILLION

Smallest Stock USD 399 MILLION

Financial Ratios (month end prior to above date)

Price to Earnings (P/E) 18.27

Price to Book (P/BV) 1.44

Dividend Yield 3.14

Real Time Codes (USD)

Reuters .MIEAOOOOOPUS

Bloomberg MXEA

Sector Weightings (As of May 31, 2010)

Country # Companies Weight

Energy 39 7.72%

Materials 109 10.25%

Industrials 184 12.29%

Consumer Discretionary 141 10.21%

Consumer Staples 71 10.20%

Healthcare 55 8.63%

Financials 219 24.50%

Information Technology 63 5.27%

Telecommunication Services 34 5.46%

Utilities 48 5.48%

TOTAL 963 100.0%

www.nyx.com
©2010 NYSE Euronext 

All Rights Reserved
mk/N7092/100617


