
    
          

Date: 
August 6, 2009 
Update #1 

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   
Please note the contract name change below in red. 

Listing Date August 22, 2009 
Contract Name S&P 500 Weekly Options (E-mini and Standard)   NP09-16
Description S&P 500 Weekly Options (E-mini and Standard) 
Instrument Type Options 

Ticker Symbols/ 
Product Codes 

Standard S&P 500 – EV1 & EV2 
 E-mini – EW1 & EW2 

Trading Venue Standard S&P 500 - Floor & Globex ETH 
 E-mini - Globex 

Trading Hours Standard S&P 500 - 8:30 to 3:15 p.m. Monday through Friday plus Globex hours 3:30 p.m. to 8:15 a.m. CT the next morning 
E-mini - Mon-Thurs: 5:00 p.m.-3:15 p.m. & 3:30 p.m.-4:30 p.m. (Daily maintenance shutdown 4:30 p.m.-5:00 p.m.) CT 
Sun: 5:00 p.m.-3:15 p.m. CT 

Contract Size Standard S&P 500 -  One S&P 500 Futures contract 
E-mini - One e-mini S&P 500 Futures contract 

Valid Contract 
Months 

First two weeks of the month with two contracts listed at all times (When week 1 expires, a new week 1 will be added.   For example:  Week1 Sept 2009 and 
Week2 Sept 2009 are listed.  When Week1 Sept expires, Week 1 Oct 2009 will be listed) 

Initial Contract 
Weeks 

Standard – EV1U9, EV2U9 
e-Mini – EW1U9, EW2U9  

Minimum Price 
Intervals 

Standard S&P 500 - Variable tick .10 above 5.00, .05 below 5.00 index points 
Value per tick - $250   
A .05 tick is $12.50 & a .10 is $25.00.   
E-mini - Variable tick .25 above 5.00, .05 below 5.00 index points 
Value per tick - $50  
A .05 = $50 x .05 =  $2.50 & a .25 tick is $12.50 

Value Per Tick Standard S&P 500 - $250   
A .05 tick is $12.50 & a .10 is $25.00.   
E-mini - $50  
A .05 = $50 x .05 =  $2.50 & a .25 tick is $12.50

Exercise Style European 
Exercise Price 
Intervals and 
Listings 

Integers divisible by 25, e.g. 1200, 1225, 1250, etc. in a range of 50 percent above/below the referencing index price. 
Integers divisible by 10, e.g. 1210, 1220, 1230, etc. in a range of 20 percent above/below the referencing index price. 
Integers divisible by 5, e.g. 1205, 1215, 1235, etc. in a range of 10 percent above/below the referencing index price. 
Note: A referencing index shall be determined each quarter on the day prior to the expiration of the March Quarterly futures contract and shall equal the daily 
settlement price of the nearest expiring Standard and Poor’s 500 Stock price Index futures contract. 
 

Termination of 
Trading 

 Fridays at 3 p.m. CT 

Final Settlement 
Price 

3:00 p.m. CT price fixing based on the weighted average traded price of E-mini S&P 500 futures in the last 30 seconds of trading on expiration day (2:59:30 p.m. 
– 3:00:00 p.m. CT) will be used to determine which options are in-the-money. Symbol ESF 



    
          

 

Position Limits 20,000  net long or short – all months, options and futures combined 

Minimum Reportable 
Level 25 

Delivery Physical 
Price Conventions Futures 

Trade 
Price 

Options Strike 
Price 

Options Premium 
Information Contacts 

Actual Price  N/A 990 Standard S&P 500 - 0.05 
 E-mini - 0.25 

Cme.com Inquiries Customer Service (800) 331-3332 

FEC N/A 990 Standard S&P 500 - 0.05 
 E-mini - 0.25 

General  Information Products & Services (312) 930-8213 

TREX N/A 0000990 Standard S&P 500 -  0000005 
 E-mini - 0000025 

Clearing House (312) 207-2525 

Unmatched Trade 
Notice 

N/A 0000990 Standard S&P 500 -  0000005 
 E-mini - 0000025 

Globex Information Globex Control Center (312) 456-2391 

Trade Register 
Report 

N/A 990 Standard S&P 500 - 0.05 
 E-mini - 0.25 

Performance Bond 
Information 

Risk Management 
Dept. 

(312) 648-3888 

FIXML Trade 
Register File 

N/A 990 Standard S&P 500 - 0.05 
 E-mini - 0.25 

Position Limits Market Regulation (312) 347-4137 

Settlement Price File N/A 0000990 Standard S&P 500 -  0000005 
 E-mini - 0000025 

Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

SPAN File N/A 0000990 Standard S&P 500 -  0000005 
 E-mini - 0000025 

 

CME® Globex® N/A 990 Standard S&P 500 - 5 
E-mini - 25 

 


