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        Submission No. 21-17 

        February 9, 2021 

 

Mr. Christopher J. Kirkpatrick 

Secretary of the Commission 

Office of the Secretariat 

Commodity Futures Trading Commission 

Three Lafayette Centre 

1155 21st Street, NW 

Washington, DC 20581 

 

Re: Weekly Notification of Rule Changes 

 Submission Pursuant to Section 5c(c)(1) of the Act and Regulation 40.6 (d)                     

 

Dear Mr. Kirkpatrick: 

 

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended, and Commission Regulation 

40.6(d), ICE Futures U.S., Inc. (“Exchange”) submits notification to the Commission that, during the preceding 

week, the Exchange decreased the No-Cancellation Ranges for International LPG markets from 5.00 to 1.00 for 

trades executed during the pricing month. The new levels are based on Staff’s review of Central Limit Order Book 

trading and are designed to prevent and reduce the potential for market disruptions, consistent with 17 CFR § 

38.255. The changes to the Exchange’s No-Cancellation Ranges are attached as Exhibit A.  

 

If you have any questions or need further information, please contact me at 312-836-6745 or at 

patrick.swartzer@theice.com.  

 

Sincerely, 

 

  
      Patrick Swartzer 

      Director 

      Market Regulation 

 

Enc.           

cc: Division of Market Oversight 

 New York Regional Office 

mailto:patrick.swartzer@theice.com


Exhibit A 
(In the text of the amendments below, additions are shown underscored  

and deletions are bracketed and lined through.) 

 

 
For any Oil or NGL future not listed above the following NCR’s are applied: 

Contract 
Pricing 
Month 

Month Spread Quarters Spread Calendar Spread 

NGL (North American) (Gallons) ** 0.0025 0.0050 0.0050 0.0050 0.0050 0.0050 0.0050 

Olefins N/A 0.0050 0.0050 0.0050 0.0050 0.0050 0.0050 

Aromatics N/A 0.0100 0.0100 0.0100 0.0100 0.0100 0.0100 

LPG (International) (MT)** [N/A]1.00 5.00 5.00 5.00 5.00 5.00 5.00 

**For all trades executed after five US business days into the current pricing month,[NCR shall be $0.0025/gallon] the Pricing Month 
NCR shall be applied.   

 

[REMAINDER OF DOCUMENT UNCHANGED] 


