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Contract Specifications 

For 
Mini-Hang Seng China Enterprises Index 

(HSCEI) Futures 
 

_____________________________________________________________________ 
 
 
The following Contract Specifications shall apply to the Mini-Hang Seng China Enterprises 
Index Futures Contract*:- 
 
 
Trading Hours   9:45 a.m. - 12:30 p.m. and 
     2:30 p.m. - 4:30 p.m. (Hong Kong time) 
 

There is no afternoon trading session on the eves of 
Christmas, New Year and Lunar New Year. The trading hours 
on those three days shall be 9:45 a.m. – 1:00 p.m. (Hong 
Kong time) 

 
Trading Hours on  9:45 a.m. - 12:30 p.m. and 
Last Trading Day  2:30 p.m. - 4:00 p.m. (Hong Kong time) 
  

There shall be no afternoon trading session if the Last 
Trading Day falls on Christmas Eve, New Year’s Eve or 
Lunar New Year’s Eve 

 
 
Final Settlement Price  The Final Settlement Price for the Mini-Hang Seng China 

Enterprises Index Futures Contracts shall be a number, 
rounded down to the nearest whole number, determined by 
the Clearing House and shall be the average of the values of 
the Hang Seng China Enterprises Index compiled, computed 
and disseminated by Hang Seng Indexes Company Limited 
taken at (i) five (5) minute intervals from five (5) minutes 
after the start of, and up to five (5) minutes before the end of, 
the Continuous Trading Session of SEHK; and (ii) the close 
of trading on SEHK on the Last Trading Day.   The Chief 
Executive of the Exchange has the power under the 
Regulations for trading Stock Index Futures Contracts to 
determine the Final Settlement Price under certain 
circumstances 

 
* The Mini-Hang Seng China Enterprises Index Futures Contract and the Hang Seng 

China Enterprises Index Futures Contract are fungible. Positions in these two 
Exchange Contracts will be netted automatically (in the case of House and Market 
Maker accounts) or may be closed out (in the case of Client account) in accordance 
with the Clearing House Rules. 

 
 


