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Mr. Christopher J. Kirkpatrick 
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Washington, DC 20581 
 
Re: Amendments to Exchange and Clearing Fees for certain ICE Futures U.S. MSCI 

Index Futures Contracts 
 Submission Pursuant to Section 5c(c)(1) of the Act and Regulation 40.6(a) 
 
Dear Mr. Kirkpatrick: 
 

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended, and 
Commission Regulation 40.6(a), ICE Futures U.S., Inc. (“Exchange”) self-certifies amendments 
to the Exchange and clearing fees for certain MSCI Index Futures Contracts, as set forth in Exhibit 
A.  The Exchange will make the amendments to the fees effective on October 1, 2024, or no 
sooner than 10 business days after receipt of this submission by the Commission.  
 
Certifications 
 

The Exchange is not aware of any opposing views to the amendments and certifies that 
the amendments to the fee structure for the products identified herein comply with the 
requirements of the Act and the rules and regulations promulgated thereunder.  The Exchange 
has reviewed the designated contract market core principles ("Core Principles") as set forth in the 
Act and has determined that the amendments comply with the following relevant Core Principles: 

 
COMPLIANCE WITH RULES 
The fee structure applicable MSCI Index futures contracts are set forth on the Exchange’s 
website.  In addition, trading of the contracts continues to be subject to all relevant 
Exchange rules which are enforced by the Market Regulation Department.    

 
 

AVAILABILITY OF GENERAL INFORMATION 
The amended fees related MSCI Index futures contracts will be available on the 
Exchange’s website for public view, consistent with Regulation 38.400. 

 



         

 

CONTRACTS NOT READILY SUBJECT TO MANIPULATION 
The applicable MSCI Index futures are not readily subject to manipulation as they are 
based on established and liquid underlying cash markets.  In addition, trading of the 
contract continues to be monitored by the Market Regulation Department.  
 
The Exchange further certifies that, concurrent with this filing, a notice of pending 

certification was posted on the Exchange’s website. A copy of this submission may be accessed 
at (https://www.theice.com/futures-us/regulation#rule-filings).   The Exchange is not aware of any 
opposing views with respect to the Program.  

 
If you have any questions or need further information, please contact me at 212-748-

4021 or at jason.fusco@theice.com.    
 

Sincerely, 
 

      
 
 
 
      Jason V. Fusco 
      General Counsel 
       
 

Enc.         
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

https://www.theice.com/futures-us/regulation#rule-filings
mailto:jason.fusco@theice.com


         

 

EXHIBIT A 
 

ICE FUTURES U.S., INC. & ICE CLEAR U.S., INC. 
EXCHANGE AND CLEARING FEES (per side) 

 
PRODUCT 

SCREEN 
TRADES 

CROSSING 
ORDER 
TRADES 

EFP, EFS 
& EOO 
TRADES 

BLOCK 
TRADES 

Sugar No. 11® and 16, Coffee “C” ®, Cocoa, 
Cotton No. 2® and FCOJ Futures and Options 

 
$2.10 

 
$2.50 

 
$2.50 

 
$2.50 

Canola Futures and Options $0.85 $1.01 $1.36 $1.46 

Daily Gold and Silver Futures $1.00 $1.00 $1.00 $1.10 

USDX Futures and Options $1.35 $1.35 $1.35 $1.35 

Currency Pair Futures $0.10 $0.10 $0.94 $0.94 

Micro NYSE FANG+TM Index Futures $0.12 $0.12 $0.15 $0.15 

NYSE Biotechnology and Semiconductor Index 
Futures 

$1.20 $1.20 $1.75 $1.75 

ICE Mortgage Index and SOFR Index Futures $1.00 $1.00 $1.00 $1.00 

MSCI ACWI NTR Index Futures (USD) Monthly 
and Daily* (MMW and DML),  
MSCI ACWI NTR Index Futures (EUR) (MTJ), 
MSCI Canada GTR Index Futures, 
MSCI Europe NTR Index (EUR) Futures, 
MSCI Europe NTR Index (USD) Futures 
Monthly and Daily, 
MSCI USA Growth Index Futures Monthly and 
Daily 
MSCI World NTR Index (EUR) Futures (ESI), 
and  
MSCI World NTR Index Futures Monthly and 
Daily*(MWS and DMJ) 

 
 
 

$0.40 

 
 
 

$0.60 

 
 
 

$0.60 

 
 
 

$0.60 

MSCI Total Return Futures - see the table 
below 

    

MSCI Emerging Markets Asia NTE Index 
Futures (xxx) 

$1.20 $1.20 $1.20 $1.20 

All Other MSCI Monthly and Daily* Index 
Futures 

$1.20 $1.20 $1.75 $1.75 

*The Exchange and Clearing Fee shown for MSCI Daily futures contracts is waived for all Daily futures 
executed as part of an inter-commodity spread with the parent Monthly futures contract. 
 

[REMAINDER OF FEE TABLE UNCHANGED] 


