
EQUITY INDEX

E-mini S&P 500 Equal Weight futures
MORE DIVERSIFICATION, LESS CONCENTRATION

CONTRACT SPECIFICATIONS

CONTRACT UNIT $20 x S&P 500 Equal Weight Index

PRICE QUOTATION U.S. dollars and cents per index point

TRADING HOURS CME Globex: Sunday – Friday 5:00 p.m. – 4:00 p.m. Central Time (CT) with a trading halt from  
4:00 p.m. – 5:00 p.m. CT

MINIMUM PRICE 
FLUCTUATION

Outright: 0.5 Index points= $10.00

CALENDAR SPREAD: 0.1 index points= $2.00

PRODUCT CODE CME Globex: EWF

BTIC: EWFT

LISTED CONTRACTS Five concurrent futures that expire against the opening index value on the third Friday of March, June, 
September and December.

SETTLEMENT METHOD Financially Settled 

TERMINATION OF 
TRADING

Trading terminates at 9:30 a.m. ET on the third Friday of the contract month.

BTIC trading terminates on the Business Day preceding the underlying contract LTD

BLOCK MINIMUM 50 with a 15 minute reporting window. View Block trades

To learn more about E-mini S&P 500 Equal Weight futures and get the latest product updates,  
visit cmegroup.com/equalweight

Diversify your equity trading strategy with E-mini S&P 500 Equal Weight futures. Unlike the S&P 500 Index, which is weighted 
based on market capitalization, the S&P 500 Equal Weight Index allocates the same weight to all names in the S&P 500 Index, 
presenting new opportunities to trade the major U.S. benchmark.

Key features
Equal opportunity to leading stocks
Get equal exposure to each stock in the S&P 500 Index and 
reduce concentration of large-cap U.S. equity allocation.

Versatility to manage positions
Flexible execution, including Basis Trade at Index Close (BTIC) 
or block trades, offers multiple ways to find liquidity.

Capital efficiency
Enjoy potential margin offsets against other benchmark Equity 
Index futures.

About the contract
The S&P 500 Equal Weight Index is a stock index constructed 
from the constituents of the large-cap S&P 500 Index. After 
S&P 500 inclusion, the S&P Equal Weight Index invests an 
equal dollar value into each name in the index. Rather than 
being heavily weighted to the largest companies, the index 
invests approximately 0.2% weight in each constituent at the 
quarterly rebalance.

https://www.cmegroup.com/clearing/trading-practices/block-trades.html#cmeProducts
http://cmegroup.com/equalweight
https://www.cmegroup.com/
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Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss.  Swaps trading should only be undertaken by investors who are Eligible Contract 
Participants (ECPs) within the meaning of Section 1a(18) of the Commodity Exchange Act.  Futures and swaps each are leveraged investments and, because only a percentage of a contract’s value 
is required to trade, it is possible to lose more than the amount of money deposited for either a futures or swaps position.  Therefore, traders should only use funds that they can afford to lose 
without affecting their lifestyles and only a portion of those funds should be devoted to any one trade because traders cannot expect to profit on every trade.  

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are trademarks of Chicago Mercantile Exchange Inc.  CBOT is a trademark of the 
Board of Trade of the City of Chicago, Inc.  NYMEX is a trademark of New York Mercantile Exchange, Inc.  COMEX is a trademark of Commodity Exchange, Inc. All other trademarks are the 
property of their respective owners.

The information within this communication has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. CME Group does not 
represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction or country where such use or distribution would be contrary to any 
applicable law or regulation.

Additionally, all examples in this communication are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market 
experience.  All matters pertaining to rules and specifications herein are made subject to and superseded by official CME, CBOT, NYMEX and COMEX rules. Current rules should be consulted in all 
cases concerning contract specifications.
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