
FTSE 100 Index Futures 

Exchange LIFFE 

Underlying 

Instrument 

FTSE 100 Index 

Currency Pounds Sterling (GBP, £ ) 

Settlement Type Cash 

Tick Size 0.5 

Tick Value £ 5 

Contract Size Contract Valued at £ 10 per index point 

Minimum Price 

Fluctuation 

0.5 (£ 5.00) 

Daily Price Limits None 

Contract Months March, June, September, December (nearest four available for trading) 

Trading Hours Malaysia time: 

Summer Time: 

First Trading Session: 3:00 p.m. to 4.00 a.m. 

Second Trading Session: 8.00 a.m. to 2.50 p.m. 

 

Winter Time: 

First Trading Session: 4:00 p.m. to 5.00 a.m. 

Second Trading Session: 9.00 a.m. to 3.50 p.m. 

Last Trading Day Third Friday in delivery month. Trading shall cease as soon as reasonably 

practicable after 10:15 (London time) once the Expiry Value of the Index 

has been determined. 

First Trading Day 

of a New Contract 

Month 

Normally the Monday preceding the Expiration Date each month. 

Where this is not a normal UK Trading Day, the preceding UK Trading Day 

shall be used. 

Final Settlement First business day after the Last Trading Day 

 


