
 
55 East 52nd Street 

New York, NY 10055 
 

BY ELECTRONIC TRANSMISSION 
        Submission No. 20-38 

        April 14, 2020 

 

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: Delisting of MSCI Mexico NTR Index Futures Contract.- 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 (the “Act”) and 

Commodity Futures Trading Commission (“Commission”) Regulation 40.6(a), ICE Futures U.S., Inc. 

(“Exchange”) submits notice to the Commission that, effective as of the close of business on April 14, 2020, 

the Exchange delisted the MSCI Mexico NTR Index Futures Contract.  There was no open interest in any 

expiration month.  Amendments deleting the contract are attached as Exhibit A.     

 

The Exchange certifies that, concurrent with this filing, a copy of this submission was posted on 

the Exchange’s website and may be accessed at ((https://www.theice.com/futures-us/regulation#rule-

filings. 

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 

      Assistant General Counsel 

      Market Regulation 

Enc.         
  

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


EXHIBIT A 

 
23.A.028 [RESERVED] [MSCI MEXICO NTR INDEX FUTURES 

Trading Schedule 

The hours of trading in MSCI Mexico NTR Index Futures Contracts shall be determined by the Exchange.  

On the last day of trading in an expiring future, the closing time for such future shall be 4:15 p.m. New 

York time. 

Trading Unit 

The unit of trading shall be $100.00 times the MSCI Mexico NTR Index. 

Price Increments 

The minimum price fluctuation for the MSCI Mexico NTR Index Futures shall be 0.05 Index Points, which 

is $5.00 per contract.  Contracts shall not be made on any other price basis with the exception of certain 

Block Trades as may be specified by the Exchange, in which case the minimum price fluctuation shall be 

0.01 Index Points, which is $0.50 per contract.] 

 

 

Rule 6.25.  Position Limits for Index Contracts 

 

**** 

(b) MSCI Index Contracts.  

     **** 

 

(x) MSCI Emerging Markets EMEA NTR Index Contracts 

[MSCI Mexico NTR Index Contracts]  

 MSCI India NTR Index Contracts 

 MSCI EM LatAm NTR Index Contracts 

 MSCI China Free NTR ($50) Index Contracts 

 MSCI North America NTR Index Contracts 

 MSCI Pacific NTR Index Contracts  

 MSCI AC Asia ex Japan NTR Index Contracts 

 MSCI Pacific ex Japan NTR Index Contracts 

 

 Separately for each contract listed above and subject to the provisions of this chapter of the 

Rules, no Person shall own or control positions in excess of 50,000 Futures Contracts and Futures 

Equivalent Contracts net long or net short in all contract months combined. Additionally, a person 

holding or controlling 10,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long 

or net short in any single contract month, (i) automatically consents not to increase further and 

automatically consents to decrease those positions when so ordered by the Exchange acting in its own 

discretion and (ii) shall provide, in a timely manner, information on the nature of that Person’s related 



cash position, Exchange Futures and Options position, trading strategy and/or hedging strategy and 

such other relevant information as the Exchange may require. 

 

[REMAINDER OF RULE UNCHANGED] 

 


