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55 East 52" Street
New York, NY 10055

BY ELECTRONIC TRANSMISSION

Submission No. 21-32
May 10, 2021

Mr. Christopher J. Kirkpatrick

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 215t Street, NW

Washington, DC 20581

Re: Delisting of Certain Futures Products - Submission Pursuant to Section 5¢(c)(1) of the Act
and Regulation 40.6(a)

Dear Mr. Kirkpatrick:

Pursuant to Section 5c¢(c)l 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 today, May 10,
2021, the Exchange will delist all contract months of the following cash-settled currency and index futures
contracts:

Cash-Settled Currency Futures
Brazilian Real/US Dollar Futures
Colombian Peso/US Dollar Futures
Russian Ruble/US Dollar Futures

Index Futures

MSCI Emerging Markets Asia Index Futures
MSCI ACWI ex-US Index Futures

MSCI ACWI Index Futures

NYSE ARCA Gold Miners Index Futures

Each futures contract listed above currently has no open interest. Rulebook deletions 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).



https://www.theice.com/futures-us/regulation

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.


mailto:jason.fusco@theice.com

EXHIBIT A

Rule 6.24. Position Limits and Position Accountability for Financial Contracts
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Rule 6.25. Position Limits for Index Contracts
(a) Credit Index Contracts
(i) Subjectto the exceptions contained in this Chapter, the maximum number of Exchange Futures
Contracts, net long or net short, which any one (1) Person may hold or control in any Credit Index

Futures Contract identified in Chapter 28 of the Rules shall be as follows:

Eris CDX IG Credit Futures: fifty thousand (50,000) in all months combined or in any one month
Eris CDX HY Credit Futures: ten thousand (10,000) in all months combined or in any one month

(b) MSCI Index Contracts.

(i) MSCI EAFE Index Contracts
MSCI EAFE NTR Index Contracts



MSCI EAFE ESG Leaders NTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 200,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or net
short in all contract months combined. Additionally, a person holding or controlling 50,000 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 (i) 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. For the purposes of determining a Person’s position under this rule, the Exchange will combine
all long or short positions in MSCI EAFE Index Futures, MSCI EAFE NTR Index Futures and MSCI
EAFE ESG Leaders NTR Index Futures.

(i) [MSSHACWHRdex-Contracts]
MSCI ACWI NTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 100,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or net
short in all contract months combined. Additionally, a person holding or controlling 50,000 Exchange
Futures Contracts and Futures-Equivalent Contracts net long or net short in any single contract month,
(1) 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

(iif) MSCI Emerging Markets Index Contracts
MSCI Emerging Markets NTR Index Contracts
MSCI EM ESG Leaders NTR Index Contracts

Subjectto the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 200,000 Futures Contracts and Futures Equivalent Contracts net long or net short in all
contract months combined. Additionally, a person holding or controlling 50,000 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. For the purpose of determining a Person’s position under this rule, the Exchange will combine
all long or short positions in MSCI Emerging Markets Index Futures, MSCI Emerging Markets NTR
Index Futures and MSCI EM ESG Leaders NTR Index Futures.

(iv) MSCI Europe Index Contracts
MSCI Europe NTR Index Contracts
MSCI Europe ESG Leaders NTR Index Contracts
MSCI Europe Climate Change NTR Index Contracts



Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 200,000 Futures Contracts and Futures Equivalent Contracts net long or net short in all
contract months combined. Additionally, a person holding or controlling 50,000 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. For the purpose of determining a Person’s position under this rule, the Exchange will combine
all long and short positions in MSCI Europe Index Futures and Options, MSCI Europe NTR Index
Futures and Options, MSCI Europe ESG Leaders NTR Index Futures and Options and MSCI Europe
Climate Change NTR Index Futures and Options.

(v) MSCI USA Index Contracts
MSCI USA Value Index Contracts
MSCI USA Growth Index Contracts
MSCI USA GTR Index Contracts
MSCI USA ESG Leaders GTR Index Contracts
MSCI USA Climate Change NTR Index Future
MSCI USA Climate Change NTR Index Future
MSCI USA Minimum Volatility GTR Index Futures

Subject to the provisions of this chapter of the Rules, no Person shall own or control
positions in excess of 100,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or
net short in all contract months combined. Additionally, a person holding or controlling 20,000 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.
For the purpose of determining a person’s position under this rule, the Exchange will combine all long or
short positions in MSCI USA Index Futures and Options, MSCI USA Value Index Futures and Options,
MSCI USA Growth Index Futures and Options, MSCI USA GTR Index Futures and Options, MSCI USA
ESG Leaders GTR Index Futures and Options, MSCI USA Climate Change NTR Index Futures and
Options and MSCI USA Minimum Volatility GTR Index Futures and Options.

(vi) [MSCHEmerging-Markets-Asta-trdex]
MSCI Emerging Markets Asia NTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 100,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or net
short in all months combined. Additionally, a person holding or controlling 20,000 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




(vil) [MSCEFASCHACWI Ex-US Index Contracts]
MSCI [ASE}H] ACWI Ex-US NTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 50,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or net short

in any smgle Contract month or all months comblned [Fer—t-he—puﬁaese—eildetem%ﬂﬂg—a—llefseﬂ—s

(viii) MSCI Europe Value Index Contracts
MSCI Europe Growth Index Contracts
MSCI Euro Index Contracts
MSCI Pan-Euro 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 20,000 Exchange Futures Contracts and

Futures-Equivalent contracts net long or net short inany single contract month or all months combined.
(ix) MSCI Emerging Markets Latin America Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 10,000 Exchange Futures Contracts and Futures-Equivalent Contracts net long or net short
in any single contract month or all months combined.

(x) MSCI USA Small Cap Index Contracts
MSCI Emerging Markets NTR Index Contracts (EUR)
MSCI China Technology DR and P-chip NTR Index Contracts
MSCI KOKUSAI GTR Index Contracts
MSCI Emerging Markets ex China NTR Index Futures 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 100,000 Futures Contracts and Futures
Equivalent Contracts net long or net short in all contract months combined. Additionally, a person
holding or controlling 20,000 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.

(xi)  MSCI Emerging Markets EMEA 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
MSCI Japan ESG Select Leaders GTR Index
MSCI Japan NTR Index
MSCI Australia NTR Index



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.

(xii)  MSCI Canada Index Contracts
MSCI Canada GTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions
in excess of 100,000 Futures Contracts and Futures Equivalent Contracts net long or net short in all
contract months combined. Additionally, a person holding or controlling 20,000 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’srelated cash position, Exchange Futures and Options position,
trading strategy and/or hedging strategy and such other relevant information as the Exchange may
require. For the purpose of determining a Person’s position under this rule, the Exchange will combine
all long and short positions in MSCI Canada Index Futures and options and MSCI Canada GTR Index
Futures and options.

(xiii) MSCI World Index Contracts
MSCI World NTR Index Contracts
MSCI World ESG Leaders NTR Index Contracts
MSCI World Low Carbon Leaders NTR Index Contracts
MSCI World Low Carbon Target NTR Index Contracts
MSCI World Climate NTR Index Contracts

Subject to the provisions of this chapter of the Rules, no Person shall own or control positions in excess of
100,000 Futures Contracts and Futures Equivalent Contracts net long or net short in all contract months
combined. Additionally, a person holding or controlling 20,000 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. For the purpose of determining
a Person’s position under this rule, the Exchange will combine all long and short positions in MSCI World
Index Futures and Options, MSCI World NTR Index Futures and Options, MSCI World ESG Leaders NTR
Index Futures and Options, MSCI World Low Carbon Leaders NTR Index Futures and Options, MSCI
World Low Carbon Target NTR Index Futures and Options and MSCI World Climate Change NTR Index
Futures and Options.

(xiv)  MSCI Hong Kong NTR Index Contracts
MSCI Malaysia NTR Index Contracts
MSCI Singapore NTR Index Contracts
MSCI Thailand 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 20,000 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.
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SPECIAL NOTICE RELATING TO RULES

NYSE FANG+™ [ndex [ard NYSEArea-Gold Minerstndex™ are] is a trademark([s] of ICE
Data Indices, LLC or its affiliates (“ICE Data’) and has[we] been licensed, along with the

NYSE FANG+ Index [ahe-N¥SE-Arca-Gold-Minerstndex{eoHectively] (the “Index[es]”),
for use by ICE Futures U.S in connection with the NYSE FANG+ Index Futures Contract

[aRd-NYSE-Arca Gold-Miners tndex-Futures Contract].

The Index[esare] is not sponsored, endorsed, sold or promoted by ICE Data. ICE Data makes no
representations or warranties regarding the advisability of investing in securities or futures
contracts, and any such investment based upon the performance of the Index[es] particularly, or the
ability of the Indexes to track general stock market performance.

ICE DATA MAKES NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EX-
PRESSLY DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX[ES] OR ANY
DATA INCLUDED THEREIN. INNO EVENT SHALL ICE DATA HAVE ANY LI-
ABILITY FOR ANY SPECIAL, PUNITIVE, INDIRECT, OR CONSEQUENTIAL
DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE
POSSIBILITY OF SUCH DAMAGES.



