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LISTED FUTURES AND OPTIONS  
BASED ON MSCI INDEXES

A wide variety of financial products are based on or use MSCI indexes, including 

ETFs, mutual funds, insurance products, structured products, OTC derivatives and 

listed futures and options. 

To demonstrate the quality, widespread use and adoption of MSCI indexes, this 

document contains a broad list compiled from public sources of listed futures and 

options based on MSCI indexes.

EXCHANGE TRADED CONTRACTS WITH THE HIGHEST AVERAGE DAILY VOLUME (ADV) IN Q4-2015*

TRADING VOLUME AND OPEN INTEREST IN FUTURES AND OPTIONS LINKED TO MSCI INDEXES*

EXCHANGE INDEX ADV Q4 2014 ADV Q4 2015 % CHANGE YOY

ICE Futures US (ICE US) Emerging Markets (USD / Price) 42,594 66,117 55%

Singapore Exchange (SGX) Taiwan (TWD / Price) 69,169 63,387 -8%

Singapore Exchange (SGX) Singapore Free (SGD / Price) 13,075 21,608 65%

ICE Futures US (ICE US) EAFE (USD / Price) 14,168 17,620 24%

EUREX World (EUR / NTR) 338 3,271 868%

Singapore Exchange (SGX) India (INR / Price) 10 2,825 27128%

EUREX Europe (EUR / NTR) 1,911 2,766 45%

ICE Futures Europe (ICE EU) World (USD / NTR) 2,458 2,703 10%

ICE Futures Europe (ICE EU) Europe (USD / NTR) 8 2,460 30014%

ICE Futures US (ICE US) Europe (EUR / Price) 1,431 2,055 44%

ICE Futures Europe (ICE EU) Emerging Markets (USD / NTR) 2,229 2,029 -9%

ICE Futures Europe (ICE EU) World (EUR / NTR) 124 1,456 1075%

Singapore Exchange (SGX) Indonesia (IDR / Price) 1,065 1,435 35%

ICE Futures Europe (ICE EU) AC Asia ex Japan (USD / NTR) 805 1,300 62%

ICE Futures US (ICE US) ACWI (USD / NTR) 1,475 962 -35%

$1.933 TRILLION
OF MSCI INDEX BASED 
FUTURES AND OPTIONS 
TRADED IN 2015*

(19% GROWTH COMPARED TO 2014)

* Source: MSCI, ICE Futures US, ICE Futures Europe, CBOE, Eurex, SGX, JSE and DGCX.
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ALL COUNTRY (DM +EM) INDEXES
GLOBAL INDEXES
MSCI ACWI INDEX

FMAC EUREX MSCI ACWI USD / NTR •

MMW ICE US Mini MSCI ACWI USD / NTR •

MAW ICE US Mini MSCI ACWI USD / Pr •

REGIONAL INDEXES
MSCI AC ASIA EX JAPAN INDEX

MCR ICE EU MSCI AC Asia ex Japan USD / NTR •

MSCI AC ASIA PACIFIC EX JAPAN INDEX

FMAS EUREX MSCI AC Asia Pacific ex Japan USD / NTR •

MAK ICE EU MSCI AC Asia Pacific ex Japan USD / NTR •

OMAS EUREX MSCI AC Asia Pacific ex Japan USD / NTR •

MSCI AC ASIA PACIFIC INDEX

FMAP EUREX MSCI AC Asia Pacific USD / NTR •

MSCI AC FAR EAST EX JAPAN INDEX

MCA ICE EU MSCI AC Far East ex Japan USD / Pr •

MSCI ACWI EX EUROPE INDEX

MWL ICE EU MSCI ACWI ex Europe USD / Pr •

MSCI ACWI EX AUSTRALIA INDEX

MZA ICE EU MSCI ACWI ex Australia USD / NTR •

MSCI ACWI EX USA INDEX

FMXU EUREX MSCI ACWI ex USA USD / NTR •

AWN ICE US Mini MSCI ACWI ex USA USD / NTR •

AWE ICE US Mini MSCI ACWI ex USA USD / Pr •

DEVELOPED MARKETS INDEXES
GLOBAL INDEXES
MSCI WORLD INDEX

FMWN EUREX MSCI World EUR / NTR •

MLW ICE EU MSCI World EUR / NTR •

OMWN EUREX MSCI World EUR / NTR •

FMWO EUREX MSCI World USD / NTR •

MCN ICE EU MSCI World USD / NTR •

OMWO EUREX MSCI World USD / NTR •

FMWP EUREX MSCI World USD / Pr •

MWL ICE US Mini MSCI World USD / Pr •

OMWP EUREX MSCI World USD / Pr •

MSCI WORLD MID CAP INDEX

FMWM EUREX MSCI World Mid Cap USD / NTR •

REGIONAL INDEXES
MSCI EAFE INDEX

MCI ICE EU MSCI EAFE USD / NTR •

MFU ICE US Mini MSCI EAFE USD / NTR •

MFS ICE US Mini MSCI EAFE USD / Pr •

MXEA CBOE MSCI EAFE USD / Pr •

MSCI EUROPE INDEX

FMEU EUREX MSCI Europe EUR / NTR •

MPE ICE EU MSCI Europe EUR / NTR •

OMEU EUREX MSCI Europe EUR / NTR •

MPY ICE EU MSCI Europe EUR / NTR •

FMED EUREX MSCI Europe USD / NTR •

MCJ ICE EU MSCI Europe USD / NTR •

FMEP EUREX MSCI Europe EUR / Pr •

MCE ICE US Mini MSCI Europe EUR / Pr •

OMEP EUREX MSCI Europe EUR / Pr •

MSCI EURO INDEX

MEU ICE US Mini MSCI Euro EUR / Pr •
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MSCI PAN-EURO INDEX

MPP ICE US Mini MSCI Pan Euro EUR / Pr •

MSCI EUROPE EX SWITZERLAND INDEX

FMXS EUREX MSCI Europe ex Switzerland EUR / NTR •

MSZ ICE EU MSCI Europe ex Switzerland EUR / NTR •

MSCI EUROPE EX UK INDEX

MKE ICE EU MSCI Europe ex UK USD / NTR •

MSCI EUROPE GROWTH INDEX

FMEG EUREX MSCI Europe Growth USD / NTR •

OMEG EUREX MSCI Europe Growth EUR / NTR •

MGE ICE US Mini MSCI Europe Growth EUR / Pr •

MSCI EUROPE VALUE INDEX

FMEV EUREX MSCI Europe Value EUR / NTR •

OMEV EUREX MSCI Europe Value EUR / NTR •

MPU ICE US Mini MSCI Europe Value EUR / Pr •

MSCI EMU INDEX

FMMU EUREX MSCI EMU EUR / NTR •

MSB ICE EU MSCI EMU EUR / NTR •

MSCI KOKUSAI INDEX

FMKG EUREX MSCI Kokusai USD / GTR •

MKO ICE EU MSCI Kokusai USD / GTR •

MKI ICE EU MSCI Kokusai JPY / NTR •

FMKN EUREX MSCI Kokusai USD / NTR •

MCK ICE EU MSCI Kokusai USD / NTR •

MSCI PACIFIC INDEX

FMPA EUREX MSCI Pacific USD / GTR •

FMPG EUREX MSCI Pacific USD / NTR •

MSCI PACIFIC EX JAPAN INDEX

FMPX EUREX MSCI Pacific ex Japan USD / NTR •

MPJ ICE EU MSCI Pacific ex Japan USD / NTR •

COUNTRY INDEXES
MSCI AUSTRALIA INDEX

FMAU EUREX MSCI Australia USD / NTR •

MSCI CANADA INDEX

MDB ICE EU MSCI Canada EUR / NTR •

MDA ICE EU MSCI Canada USD / NTR •

MCL ICE US Mini MSCI Canada USD / Pr •

MSCI FRANCE INDEX

MFR ICE EU MSCI France EUR / NTR •

MSCI HONG KONG INDEX

FMHK EUREX MSCI Hong Kong USD / NTR •

MCM ICE EU MSCI Hong Kong USD / NTR •

VS SGX MSCI Hong Kong + HKD / Pr •

MSCI JAPAN INDEX

FMJG EUREX MSCI Japan (USD/GTR) •

FMJP EUREX MSCI Japan USD / NTR •

MCO ICE EU MSCI Japan USD / NTR •

MSCI NEW ZEALAND INDEX

FMNZ EUREX MSCI New Zealand USD / NTR •

MSCI SINGAPORE INDEX

QZ SGX MSCI Singapore SGD / Pr •

QZ SGX MSCI Singapore SGD / Pr •

MSCI SWITZERLAND INDEX

MSH ICE EU MSCI Switzerland (CHF/NTR) •

MSR ICE EU MSCI Switzerland EUR / NTR •

MSCI UK INDEX

FMUK EUREX MSCI UK GBP / NTR •

MUN ICE EU MSCI UK EUR / NTR •

•	 Contracts with the highest ADV in Q4 2015
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MSCI USA INDEX

MCU ICE EU MSCI USA EUR / NTR •

FMUS EUREX MSCI USA USD / NTR •

MCV ICE EU MSCI USA USD / NTR •

MUN ICE US Mini MSCI USA USD / Pr •

MSCI USA GROWTH INDEX

MRG ICE US Mini MSCI USA Growth USD / Pr •

MSCI USA VALUE INDEX

MCU ICE US Mini MSCI USA Value USD / NTR •

SECTOR INDEXES
MSCI EUROPE CONSUMER DISCRETIONARY INDEX

ME0 ICE EU MSCI Europe Consumer Discretionary EUR / NTR •

MSCI EUROPE CONSUMER STAPLES INDEX

ME1 ICE EU MSCI Europe Consumer Staples EUR / NTR •

MSCI EUROPE ENERGY INDEX

ME2 ICE EU MSCI Europe Energy EUR / NTR •

MSCI EUROPE FINANCIALS INDEX

ME3 ICE EU MSCI Europe Financials EUR / NTR •

MSCI EUROPE HEALTH CARE INDEX

ME4 ICE EU MSCI Europe Health Care EUR / NTR •

MSCI EUROPE INDUSTRIALS INDEX

ME5 ICE EU MSCI Europe Industrials EUR / NTR •

MSCI EUROPE INFORMATION TECHNOLOGY INDEX

ME6 ICE EU MSCI Europe IT EUR / NTR •

MSCI EUROPE MATERIALS INDEX

ME7 ICE EU MSCI Europe Materials EUR / NTR •

MSCI EUROPE TELECOMMUNICATION SERVICES INDEX

ME8 ICE EU MSCI Europe Telecommunication Services EUR / NTR •

MSCI EUROPE UTILITIES INDEX

ME9 ICE EU MSCI Europe Utilities EUR / NTR •

MSCI WORLD CONSUMER DISCRETIONARY INDEX

MWG ICE EU MSCI World Consumer Discretionary USD / NTR •

MSCI WORLD CONSUMER STAPLES INDEX

MWB ICE EU MSCI World Consumer Staples USD / NTR •

MSCI WORLD ENERGY INDEX

MWE ICE EU MSCI World Energy USD / NTR •

MSCI WORLD FINANCIALS INDEX

MWN ICE EU MSCI World Financials USD / NTR •

MSCI WORLD HEALTH CARE INDEX

MWO ICE EU MSCI World Health Care USD / NTR •

MSCI WORLD INDUSTRIALS INDEX

MWI ICE EU MSCI World Industrials USD / NTR •

MSCI WORLD INFORMATION TECHNOLOGY INDEX

MWV ICE EU MSCI World IT USD / NTR •

MSCI WORLD MATERIALS INDEX

MWM ICE EU MSCI World Materials USD / NTR •

MSCI WORLD TELECOMMUNICATION SERVICES INDEX

MWT ICE EU MSCI World Telecommunication Services USD / NTR •

MSCI WORLD UTILITIES INDEX

MWW ICE EU MSCI World Utilities USD / NTR •

EMERGING MARKETS INDEXES
GLOBAL INDEXES
MSCI EMERGING MARKETS INDEX

FMEM EUREX MSCI EM EUR / NTR •

MSM ICE EU MSCI EM EUR / NTR •

OMEN EUREX MSCI EM EUR / NTR •

FMEM EUREX MSCI EM USD / NTR •

MCQ ICE EU MSCI EM USD / NTR •

Ticker/

Symbol Product Name Fu
tu

re
s

O
pt

io
ns

MMN ICE US Mini MSCI EM USD / NTR •

OMEM EUREX MSCI EM USD / NTR •

FMEF EUREX MSCI EM USD / Pr •

MME ICE US Mini MSCI EM USD / Pr •

MXEF CBOE MSCI EM USD / Pr •

OMEF EUREX MSCI EM USD / Pr •

REGIONAL INDEXES
MSCI BRIC INDEX

MCC ICE EU MSCI BRIC USD / NTR •

MSCI EM ASIA INDEX

FMEA EUREX MSCI EM Asia USD / NTR •

MCB ICE EU MSCI EM Asia USD / NTR •

ASN ICE US Mini MSCI EM Asia USD / NTR •

OMEA EUREX MSCI EM Asia USD / NTR •

ASE ICE US Mini MSCI EM Asia USD / Pr •

MSCI EM EMEA INDEX

FMEE EUREX MSCI EM EMEA USD / NTR •

MCZ ICE EU MSCI EM EMEA USD / NTR •

OMEE EUREX MSCI EM EMEA USD / NTR •

MSCI EM LATIN AMERICA INDEX

FMEL EUREX MSCI EM Latin America USD / NTR •

MCF ICE EU MSCI EM Latin America USD / NTR •

OMEL EUREX MSCI EM Latin America USD / NTR •

MLE ICE US Mini MSCI EM Latin America USD / Pr •

COUNTRY INDEXES
MSCI BRAZIL INDEX

MCG ICE EU MSCI Brazil USD / NTR •

MSCI CHILE INDEX

FMCL EUREX MSCI Chile USD / NTR •

MSCI CHINA INDEX

FMCN EUREX MSCI China Free USD / NTR •

MSCI COLOMBIA INDEX

FMCO EUREX MSCI Colombia USD / NTR •

MSCI CZECH REPUBLIC INDEX

FMCZ EUREX MSCI Czech Republic USD / NTR •

MSCI EGYPT INDEX

FMEY EUREX MSCI Egypt USD / NTR •

MSCI HUNGARY INDEX

FMHU EUREX MSCI Hungary USD / NTR •

MSCI INDIA INDEX

DMSU DGCX MSCI India USD / NTR •

FMIN EUREX MSCI India USD / NTR •

MII ICE EU MSCI India USD / NTR •

DMSI DGCX MSCI India INR / Pr •

MD SGX MSCI India INR / Pr •

MSCI INDONESIA INDEX

FMID EUREX MSCI Indonesia USD / NTR •

ID SGX MSCI Indonesia IDR / Pr •

MSCI MALAYSIA INDEX

FMMY EUREX MSCI Malaysia USD / NTR •

MY SGX MSCI Malaysia MYR / Pr •

MSCI MEXICO INDEX

FMMX EUREX MSCI Mexico USD / NTR •

MCH ICE EU MSCI Mexico USD / NTR •

MSCI PERU INDEX

FMPE EUREX MSCI Peru USD / NTR •

MSCI PHILIPPINES INDEX

FMPH EUREX MSCI Philippines USD / NTR •

PH SGX MSCI Philippines PHP / Pr ••	 Contracts with the highest ADV in Q4 2015
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MSCI POLAND INDEX

FMPL EUREX MSCI Poland USD / NTR •

MSCI QATAR INDEX

FMQA EUREX MSCI Qatar USD / NTR •

MSCI RUSSIA INDEX

FMRS EUREX MSCI Russia USD / NTR •

FMRU EUREX MSCI Russia USD / Pr •

OMRU EUREX MSCI Russia USD / Pr •

MSCI SOUTH AFRICA INDEX

MSE ICE EU MSCI South Africa EUR / NTR •

FMZA EUREX MSCI South Africa USD / NTR •

MSA ICE EU MSCI South Africa USD / NTR •

MXZA JSE MSCI South Africa USD / Pr •

MSCI TAIWAN INDEX

TW SGX MSCI Taiwan TWD / Pr •

TW SGX MSCI Taiwan TWD / Pr •

MSCI THAILAND INDEX

FMTH EUREX MSCI Thailand USD / NTR •

TH SGX MSCI Thailand THB / Pr •

MSCI UAE INDEX

FMUA EUREX MSCI UAE USD / NTR •

FRONTIER MARKETS INDEXES
GLOBAL INDEXES
MSCI FRONTIER MARKETS INDEX

FMFM EUREX MSCI Frontier Markets USD / NTR •

COUNTRY INDEXES
MSCI MOROCCO INDEX

FMMA EUREX MSCI Morocco USD / NTR •

CURRENCY HEDGED INDEXES
GLOBAL INDEXES
MSCI WORLD 100% HEDGED TO EUR INDEX

MHN ICE EU MSCI World Hedged to EUR EUR / NTR •

REGIONAL INDEXES
MSCI EMU 100% HEDGED TO USD INDEX

MHE ICE EU MSCI EMU Hedged to USD USD / NTR •

COUNTRY INDEXES
MSCI JAPAN 100% HEDGED TO EUR INDEX

MHI ICE EU MSCI Japan Hedged to EUR EUR / NTR •

STRATEGY INDEXES
FACTOR INDEXES
MSCI EMERGING MARKETS EQUAL WEIGHTED INDEX

EWM ICE EU MSCI Emerging Markets Equal Weighted USD / NTR •

MSCI EMERGING MARKETS MINIMUM VOLATILITY INDEX

MVM ICE EU MSCI Emerging Markets Minimum Volatility USD / NTR •

MSCI EUROPE EQUAL WEIGHTED INDEX

EWE ICE EU MSCI Europe Equal Weighted EUR / NTR •
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MSCI EUROPE MINIMUM VOLATILITY INDEX

MVE ICE EU MSCI Europe Minimum Volatility EUR / NTR •

MSCI WORLD EQUAL WEIGHTED INDEX

EWW ICE EU MSCI World Equal Weighted USD / NTR •

MSCI WORLD MINIMUM VOLATILITY INDEX

MVW ICE EU MSCI World Minimum Volatility USD / NTR •

COUNTRY STRATEGY INDEXES
FACTOR INDEXES
MSCI USA EQUAL WEIGHTED INDEX

FMUE EUREX MSCI USA Equal Weighted USD / NTR •

EWS ICE EU MSCI USA Equal Weighted USD / NTR •

MSCI USA MOMENTUM INDEX

FMUM EUREX MSCI USA Momentum USD / NTR •

MSCI USA QUALITY INDEX

FMUQ EUREX MSCI USA Quality USD / NTR •

MSCI USA VALUE WEIGHTED INDEX

FMUV EUREX MSCI USA Value Weighted USD / NTR •

REAL ESTATE INDEXES
IPD® DIRECT PROPERTY INDEXES
IPD® UK QUARTERLY ALL INDUSTRIAL INDEX FUTURES - CALENDAR YEAR RETURNS

PAIQ EUREX IPD UK Quarterly All Industrial Index Futures - 
Calendar Year Returns (GBP)

•

IPD® UK QUARTERLY ALL OFFICE INDEX FUTURES - CALENDAR YEAR RETURNS

PAOQ EUREX IPD UK Quarterly All Office Index Futures - Calendar 
Year Returns (GBP)

•

IPD® UK QUARTERLY ALL PROPERTY INDEX FUTURES - CALENDAR YEAR RETURNS

PUKQ EUREX IPD UK Quarterly All Property Index Futures - 
Calendar Year Returns (GBP)

•

IPD® UK QUARTERLY ALL RETAIL INDEX FUTURES - CALENDAR YEAR RETURNS

PARQ EUREX IPD UK Quarterly All Retail Index Futures - Calendar 
Year Returns (GBP)

•

IPD® UK QUARTERLY CITY OFFICE INDEX FUTURES CALENDAR YEAR RETURNS

PCOF EUREX IPD UK Quarterly City Office Index Futures Calendar 
Year Returns (GBP)

•

IPD® UK QUARTERLY RETAIL WAREHOUSE INDEX FUTURES CALENDAR  
YEAR RETURNS

PREW EUREX IPD UK Quarterly Retail Warehouse Index Futures 
Calendar Year Returns (GBP)

•

IPD® UK QUARTERLY SHOPPING CENTRE INDEX FUTURES CALENDAR  
YEAR RETURNS

PSOP EUREX IPD UK Quarterly Shopping Centre Index Futures 
Calendar Year Returns (GBP)

•

IPD® UK QUARTERLY SOUTH EASTERN INDUSTRIAL INDEX FUTURES 
CALENDAR YEAR RETURNS

PSEI EUREX IPD UK Quarterly South Eastern Industrial Index 
Futures Calendar Year Returns (GBP)

•

IPD® UK QUARTERLY WESTEND & MIDTOWN OFFICE INDEX FUTURES 
CALENDAR YEAR RETURNS

PWOF EUREX IPD UK Quarterly Westend & Midtown Office Index 
Futures Calendar Year Returns (GBP)

•

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI. The Information may not be used to verify or correct other 
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FOR MORE INFORMATION ON MSCI INDEXES: https://www.msci.com/futures-and-options

•	 Contracts with the highest ADV in Q4 2015

https://www.msci.com/futures-and-options

