
 

 

Special Executive Report  

S-7659R              May 17, 2016 

Increase of CME Globex Maximum Order Quantity of the E-mini Standard and Poor’s 500 Index Futures and 

Options on E-mini Standard and Poor’s 500 Index Futures Contracts 

(This SER supersedes SER-7659 dated May 9, 2016 and is being issued to amend the effective date. No other 

changes have been made to the original SER.) 

Effective Sunday, 5 June 2016, for trade date Monday, 6 June 2016, Chicago Mercantile Exchange Inc. (“CME” or 

“Exchange”) will increase the CME Globex Maximum Order Quantity (“MOQ”) of the following contracts listed in Table 

1. below (the “Contracts”):  

Table 1. 

Contract/Rulebook Chapter CME Globex Code Current MOQ MOQ effective 

on trade date 6 

June 2016 

E-mini Standard and Poor’s Stock Price Index 

Futures/358 

ES 2,000 3,000 

E-mini Standard and Poor’s Stock Price Index Intra-

Commodity Futures Spreads/358 

ES-ES 5,000 7,500 

BTIC on E-mini Standard and Poor’s 500 Index 

Futures/358 

EST 2,000 3,000 

Options on E-mini Standard and Poor’s 500 Stock 

Price Index Futures/358A 

ES 2,000 3,000 

E-mini Standard and Poor’s Stock Price Index End-of-

Month Options/358A 

EW 2,000 3,000 

E-mini Standard and Poor’s 500 Stock Price Index 

Weekly Options/358A 

EW1,EW2,EW3,EW4 2,000 3,000 

 

Please refer questions on this subject to: 
 
Frederick Sturm frederick.sturm@cmegroup.com 312 930 1282 
Thomas Boggs Thomas.Boggs@cmegroup.com 312 930 3038 
Lucy Wang lucy.wang@cmegroup.com 312 648 5478 
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