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Mr. Christopher J. Kirkpatrick

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission

Three Lafayette Centre

1155 21% Street, NW

Washington, DC 20581

Re:  New MSCI USA GTR Index Future TIC+ Front Month Futures Contract (15 of 34)
-- Submission Pursuant to Section 5¢(c)(1) of the Act and Regulation 40.2

Dear Mr. Kirkpatrick:

Pursuant to Commission Regulation 40.2, ICE Futures U.S., Inc. (“Exchange” or “IFUS”) submits,
by written certification the terms and conditions for 34 new TIC+ contracts based on 17 existing
MSCI Index futures contracts. The contract specifications are set forth in Exhibit A and the Rules
setting forth the relevant terms are contained in Exhibits B, C and D to this submission.

The Exchange currently lists a number of futures contracts based on various MSCI equity indexes
which have quarterly expirations. The TIC+ futures contracts (“TIC+ contracts”) are daily
contracts which are based on the same underlying MSCI Index as quarterly futures contracts
currently listed by the Exchange. The daily contracts will provide market participants with a new
way to trade the corresponding MSCI quarterly futures contract at a differential to the closing price
of the underlying MSCI cash index, on a particular day. While the Exchange currently allows
Block Trade at Index Close (“BTIC”) trading in each of the quarterly futures contracts, only same
day pricing is supported. The new TIC+ contracts will allow participants to price positions in the
related quarterly futures contract against the value of the relevant underlying MSCI cash index
over the nearest five trading days, on a rolling 5-day basis.

The Exchange plans to list two TIC+ contract series for each of 17 indexes -- one that references
the front listed month and another that references the second listed month of the related MSCI
quarterly futures contract.! The nearest five business days (“Eligible Contract Dates™) will be
listed for each TIC+ contract series and each futures contract will be quoted at a premium or
discount (in index points) to the anticipated closing price of the relevant MSCI cash index on the
Last Trading Day of the TIC+ contract.

10n the last trading day of the quarterly futures contracts, the Front TIC+ month will reference the second and the
Second TIC+ month will reference the third listed month of the related quarterly futures contract.
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To replicate a position based on the cash closing price of the related MSCI index, each TIC+
contract has both a cash settlement and a physical delivery component. Positions in a TIC+
contract that are held to expiration will: (1) be subject to cash settlement using a Final Settlement
Value (“FSV”) for the TIC+ contract; and (2) generate the physical delivery of an equivalent long
or short position in the related MSCI quarterly futures contract. The FSV will be calculated as the
difference between the daily settlement price of the related MSCI quarterly futures contract on the
Last Trading Day of the expiring TIC+ contract minus the closing index value of the related MSCI
Index on that day. The futures positions in the related MSCI quarterly futures contracts will be
priced at the settlement price of the related MSCI quarterly futures contract month on the Last
Trading Day of the expiring TIC+ futures contract. An example of a trade that is taken to delivery
is described in Exhibit A.

Trading hours, minimum block trade sizes, daily settlement times and Exchange and Clearing fees
for the new TIC+ contracts will be the same as the underlying quarterly MSCI futures contracts.
The No Cancellation Range, Reasonability Limit and Interval Price Limit levels are in line with
similar products and set forth in Exhibit C.

Positions in the TIC+ contracts will be subject to the same Position Limit and Position
Accountability levels in place for the related quarterly futures on the same index, on an aggregated
basis. Participants exceeding the accountability level of any new MSCI Contract: (i) automatically
consent not to increase further and automatically consent to decrease those positions when so
ordered by the Exchange acting in its own discretion and (ii) must provide, in a timely manner,
information on the nature of that participant’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. The position limits are contained in Resolution 1 to Chapter 6 of the Rules
and attached as part of Exhibit D.

The Exchange currently lists quarterly futures on each of the 17 MSCI Indexes upon which the
new TIC+ contracts are based. None of the 17 MSCI indexes are narrow-based securities indexes
as defined in Section 1(a)35 of the Commaodity Exchange Act, as amended.

Certifications

The Exchange is not aware of any substantive opposing views to the new contracts, which will be
listed for trading on September 27, 2021. The Exchange certifies that the rule amendments 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 listing of the contract complies with the following
relevant Core Principles:

COMPLIANCE WITH RULES

The terms and conditions of the new MSCI equity index contract will be enforced by the
Exchange and are set forth in Chapter 23 and Rule 6.25, and the no-cancellation range
(“NCR”) table posted on the Reasonability Limits and NCR page of the Exchange’s
website as well as the Interval Price Limits table on the site. In addition, trading of the



contract is subject to all relevant Exchange rules which are enforced by the Market
Regulation Department.

CONTRACTS NOT READILY SUBJECT TO MANIPULATION

The new contracts are not readily subject to manipulation as they are based on liquid
underlying broad-based equity indexes which are widely traded. In addition, trading of the
new contracts will be monitored by the Exchange’s Market Regulation Department.

POSITION LIMITS OR ACCOUNTABILITY

Positions in the new MSCI equity index contracts will be subject to the single month
accountability level and all-months combined position limits set by the Exchange. Such
accountability and position limits are based upon the deliverable supply in the cash market.
A detailed deliverable supply analysis previously has been submitted in connection with
the listing of the quarterly futures on the same underlying MSCI indexes.

FINANCIAL INTEGRITY OF CONTRACTS

The new contracts will be cleared by ICE Clear U.S., a registered derivatives clearing
organization subject to Commission regulation, and carried by registered futures
commission merchants qualified to handle customer business.

The Exchange further 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.

Enc.

CC:

Sincerely,

/M/ o

Jason V. Fusco
Assistant General Counsel
Market Regulation

Division of Market Oversight


https://www.theice.com/futures-us/regulation#rule-filings
https://www.theice.com/futures-us/regulation#rule-filings

EXHIBIT A

**The prices used in the example below were selected to explain the function of the
contract and do not reflect the current value of the referenced index**

EXAMPLE:

August 24, 2021 (Trade Date)

1. Trader A wants to buy 50 September 21 (“U21”) MSCI Emerging Market Index
(“EM”) quarterly futures contracts priced against the cash index close on August 27,
2021.

2. Trader A places a bid of +0.400 index points to buy 50 Front Month MSCI Emerging
Markets TIC+ futures contracts for the Eligible Contract Date of August 27, 2021.

3. Trader B hits trader A’s bid, resulting in a trade of 50 Front Month EM TIC+ futures
at 0.400.

4. Trader A is long 50 Front Month EM TIC+ futures for the Eligible Contract Date of
August 27, 2021 at $0.400.

Trader B is short 50 Front Month EM TIC+ futures for the Eligible Contract Date of
August 27, 2021 at $0.400.

August 27, 2021 (Eligible Contract Date)

1. Both Traders A and B carry their respective 50 lot Front Month TIC+ contracts
positions to expiration.

2. The daily settlement price for U21 EM quarterly futures contracts is 1000.000

3. The daily closing price of the cash EM Index is 999.000

Final Settlement

1. The FSV for the Front Month EM TIC+ contracts for the Eligible Contract Date of
August 27, 2021 is 1.000 (Daily Settlement Price of the U21 EM quarterly futures
minus the EM Index cash closing price).

2. Traders A is assigned a 50 lot long position in the U21 EM quarterly futures contracts
at a price of 1000.000.

3. Traders B is assigned a 50 lot short position in the U21 EM quarterly futures contracts
at a price of 1000.000.

4. In the cash settlement of the Front Month EM TIC+ contracts, A receives and B pays
the 1.000 final settlement value minus the traded premium of 0.400.

In simple terms, trading participants will receive a futures position in the related MSCI quarterly
futures contract, supplemented by the cash settlement payment (which represents the difference
between the futures price and the cash closing index price). They will get a payoff equivalent to
the closing price of the related MSCI index plus/minus the premium or discount traded.



EXHIBIT A

MSCI Emerging Market Index Future TIC+

Description

The MSCI Emerging Market Index TIC+ future (“EM TIC”) is a daily contract on the
MSCI Emerging Market Index Future contract (MME) which trades at a premium or
discount to the MSCI Emerging Market Index closing index price on the Eligible
Contract Date.

Front Month contract

Contract Symbol

TPM

Parent Contract

MSCI Emerging Market Index Future contract (MME)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EM TIC contract expires into the Parent Contract Month of the MSCI Emerging
Market Index Future contract (MME)

Contract Size

USD 50 per index point

Currency

usD

Price Quotation

Index points to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM TIC contract references the
closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Contract Month futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPM

Parent Contract

MSCI Emerging Market Index Future contract (MME)




Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EM TIC contract expires into the Parent Contract Month of the MSCI Emerging
Market Index Future contract (MME)

Contract Size

USD 50 per index point

Currency

usD

Price Quotation

Index points to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM TIC contract references the
closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS




MSCI EAFE Index Future TIC+

Description

The MSCI EAFE Index TIC+ future (“EAFE TIC”) is a daily contract on the MSCI
EAFE Index Future contract (MFS) which trades at a premium or discount to the
MSCI EAFE Index closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPF

Parent Contract

MSCI EAFE Index Future contract (MFS)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EAFE TIC contract expires into the Parent Contract Month of the month MSCI
EAFE Index Future contract (MFS)

Contract Size

USD 50 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EAFE TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EAFE Index closing
index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Block Enabled

Yes, same min. threshold as parent contract

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPF

Parent Contract

MSCI EAFE Index Future contract (MFS)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EAFE TIC contract expires into the Parent Contract Month of the MSCI EAFE
Index Future contract (MFS)

Contract Size

USD 50 per index point




Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EAFE TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EAFE Index closing
index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Block Enabled

Yes, same min. threshold as parent contract

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS




MSCI World NTR USD Index Future TIC+

Description

The MSCI World NTR USD Index TIC+ future (“World TIC”) is a daily contract on
the MSCI World NTR Index Future contract (MWS) which trades at a premium or
discount to the MSCI World NTR USD Index closing index price on the Eligible
Contract Date.

Front Month contract

Contract Symbol

TPW

Parent Contract

MSCI World NTR Index Future contract (MWS)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 World TIC contract expires into the Parent Contract Month of the MSCI World
NTR Index Future contract (MWS)

Contract Size

USD 10 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.00 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the World TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI World NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPW

Parent Contract

MSCI World NTR USD Index Future contract (MWS)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 World TIC contract expires into the Parent Contract Month of the MSCI World
NTR Index Future contract (MWS)




Contract Size

USD 10 per index point

Currency

usb

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the World TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI World NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Emerging Market (EM) Asia NTR USD Index Future TIC+

Description

The MSCI EM Asia NTR USD Index TIC+ future (“EM Asia TIC”) is a daily contract
on the MSCI EM Asia NTR Index Future contract (ASN) which trades at a premium
or discount to the MSCI EM Asia NTR Index closing index price on the Eligible
Contract Date.

Front Month contract

Contract Symbol

TPS

Parent Contract

MSCI EM Asia NTR Index Future contract (ASN)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EM Asia TIC contract expires into the Parent Contract Month of the MSCI EM
Asia NTR Index Future contract (ASN)

Contract Size

USD 100 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM Asia TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EM Asia NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPS

Parent Contract

MSCI EM Asia NTR Index Future contract (ASN)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EM Asia TIC contract expires into the Parent Contract Month of the MSCI EM
Asia NTR Index Future contract (ASN)
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Contract Size

USD 100 per index point

Currency

usb

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM Asia TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EM Asia NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS

12




MSCI Emerging Market NTR USD Index Future TIC+

Description

The MSCI Emerging Market NTR USD Index TIC+ future (“EM NTR TIC”) is a daily
contract on the MSCI Emerging Market NTR Index Future contract (MMN) which
trades at a premium or discount to the MSCI Emerging Market NTR Index closing
index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPN

Parent Contract

MSCI Emerging Market NTR Index Future contract (MMN)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EM NTR TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market NTR Index Future contract (MMN)

Contract Size

USD 100 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
NTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPN

Parent Contract

MSCI Emerging Market NTR Index Future contract (MMN)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EM NTR TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market NTR Index Future contract (MMN)

Contract Size

USD 100 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
NTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Emerging Market Latin America NTR Index Future TIC+

Description

The MSCI Emerging Market Latin America NTR Index TIC+ future (“EM Latam NTR
TIC”) is a daily contract on the MSCI Emerging Market Latin America NTR Index
Future contract (MML) which trades at a premium or discount to the MSCI
Emerging Market Latin America NTR Index closing index price on the Eligible
Contract Date.

Front Month contract

Contract Symbol

TPT

Parent Contract

MSCI Emerging Market Latin America NTR Index Future contract (MML)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 Emerging Market Latin America NTR TIC contract expires into the Parent
Contract Month of the MSCI Emerging Market Latin America NTR Index Future
contract (MML)

Contract Size

USD 100 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM Latam NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
Latin America NTR Index closing index level on Last Trading Day on the Eligible
Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPT

Parent Contract

MSCI Emerging Market Latin America NTR Index Future contract (MML)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract
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Settlement Method

1 Emerging Market Latin America NTR TIC contract expires into the Parent
Contract Month of the MSCI Emerging Market Latin America NTR Index Future
contract (MML)

Contract Size

USD 100 per index point

Currency

usb

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM Latam NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
Latin America NTR Index closing index level on Last Trading Day on the Eligible
Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates.

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Emerging Market EMEA NTR Index Future TIC+

Description

The MSCI Emerging Market EMEA NTR Index TIC+ future (‘EM EMEA NTR TIC”)
is a daily contract on the MSCI Emerging Market EMEA NTR Index Future contract
(MMM) which trades at a premium or discount to the MSCI Emerging Market EMEA
NTR Index closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPR

Parent Contract

MSCI Emerging Market EMEA NTR Index Future contract (MMM)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EM EMEA NTR TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market EMEA NTR Index Future contract (MMM)

Contract Size

USD 100 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM EMEA NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
EMEA NTR Index closing index level on Last Trading Day on the Eligible Contract
Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPR

Parent Contract

MSCI Emerging Market EMEA NTR Index Future contract (MMM)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EM EMEA NTR TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market EMEA NTR Index Future contract (MMM)

Contract Size

USD 100 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM EMEA NTR TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
EMEA NTR Index closing index level on Last Trading Day on the Eligible Contract
Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI USA GTR Index Future TIC+

Description

The MSCI USA GTR Index TIC+ future (“‘USA TIC”) is a daily contract on the MSCI
USA GTR Index Future contract (USS) which trades at a premium or discount to
the MSCI USA GTR Index closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPU

Parent Contract

MSCI USA GTR Index Future contract (USS)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 USA TIC contract expires into the Parent Contract Month of the MSCI USA GTR
Index Future contract (USS)

Contract Size

USD 5 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 2.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the USA TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI USA GTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates.

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPU

Parent Contract

MSCI USA GTR Index Future contract (USS)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 USA TIC contract expires into the Parent Contract Month of the MSCI USA GTR
Index Future contract (USS)

Contract Size

USD 5 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB -2.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the USA TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI USA GTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Pacific Index Future TIC+

Description

The MSCI Pacific Index TIC+ future (“Pacific TIC”) is a daily contract on the MSCI
Pacific Index Future contract (MPA) which trades at a premium or discount to the
MSCI Pacific Index closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPP

Parent Contract

Front month MSCI Pacific Index Future contract (MPA)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 Pacific TIC contract expires into the Parent Contract Month of the MSCI Pacific
Index Future contract (MPA)

Contract Size

USD 10 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Pacific TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Pacific Index closing
index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPP

Parent Contract

MSCI Pacific Index Future contract (MPA)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 Pacific TIC contract expires into the Parent Contract Month of the second month
MSCI Pacific Index Future contract (MPA)

Contract Size

USD 10 per index point

Currency

usb
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Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB -1.000 Index points
Blocks - 0.001 points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Pacific TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Pacific Index closing
index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Europe NTR USD Index Future TIC+

Description

The MSCI Europe NTR USD Index TIC+ future (“Europe TIC”) is daily contract on
the MSCI Europe NTR Index Future contract (EU9) which trades at a premium or
discount to the MSCI Europe NTR USD Index closing index price on the Eligible
Contract Date.

Front Month contract

Contract Symbol

TPE

Parent Contract

MSCI Europe NTR Index Future contract (EU9)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 Europe TIC contract expires into the Parent Contract Month of the MSCI Europe
NTR Index Future contract (EU9)

Contract Size

USD 10 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Europe TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Europe NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPE

Parent Contract

MSCI Europe NTR Index Future contract (EU9)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 Europe TIC contract expires into the Parent Contract Month of the MSCI Europe
NTR Index Future contract (EU9)

Contract Size

USD 10 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Europe TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Europe NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI ACWI NTR USD Index Future TIC+

Description

The MSCI ACWI NTR USD Index TIC+ future (“ACWI TIC”) is a daily contract on
the MSCI ACWI NTR USD Index Future contract (MMW) which trades at a
premium or discount to the MSCI ACWI NTR Index closing index price on the
Eligible Contract Date.

Front Month contract

Contract Symbol

TPA

Parent Contract

MSCI ACWI NTR USD Index Future contract (MMW)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 ACWI TIC contract expires into the Parent Contract Month of the MSCI ACWI
NTR Index Future contract (MMW)

Contract Size

USD 200 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the ACWI TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI ACWI NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates.

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPA

Parent Contract

MSCI ACWI NTR Index Future contract (MMW)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 ACWI TIC contract expires into the Parent Contract Month of the MSCI ACWI
NTR Index Future contract (MMW)

Contract Size

USD 200 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the ACWI TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI ACWI NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates.

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Japan NTR USD Index Future TIC+

Description

The MSCI Japan NTR USD Index TIC+ future (“Japan TIC”) is a daily contract on
the MSCI Japan NTR Index Future contract (JPP) which trades at a premium or
discount to the MSCI Japan NTR Index closing index price on the Eligible Contract
Date.

Front Month contract

Contract Symbol

TPJ

Parent Contract

MSCI Japan NTR Index Future contract (JPP)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 Japan TIC contract expires into the Parent Contract Month of the MSCI Japan
NTR Index Future contract (JPP)

Contract Size

USD 10 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Japan TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Japan NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPJ

Parent Contract

MSCI Japan NTR Index Future contract (JPP)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 Japan TIC contract expires into the Parent Contract Month of the MSCI Japan
NTR Index Future contract (JPP)

Contract Size

USD 10 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 1.000 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Japan TIC contract references
the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Japan NTR Index
closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Emerging Market ESG Leaders Index Future TIC+

Description

The MSCI Emerging Market ESG Leaders Index TIC+ future (“EM ESG TIC”) is a
daily contract on the MSCI Emerging Market ESG Leaders Index Future contract
(LFM) which trades at a premium or discount to the MSCI Emerging Market ESG
Leaders Index closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPG

Parent Contract

MSCI Emerging Market ESG Leaders Index Future contract (LFM)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EM ESG TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market ESG Leaders Index Future contract (LFM)

Contract Size

USD 25 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
ESG Leaders Index closing index level on Last Trading Day on the Eligible
Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPG

Parent Contract

MSCI Emerging Market ESG Leaders Index Future contract (LFM)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EM ESG TIC contract expires into the Parent Contract Month of the MSCI
Emerging Market ESG Leaders Index Future contract (LFM)

Contract Size

USD 25 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.200 Index points
Blocks - 0.001Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EM ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Emerging Market
ESG Leaders Index closing index level on Last Trading Day on the Eligible
Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI EAFE ESG Leaders Index Future TIC+

Description

The MSCI EAFE ESG Leaders Index TIC+ future (“EAFE ESG TIC”) is a daily
contract on the MSCI EAFE ESG Leaders NTR Index Future contract (LFG) which
trades at a premium or discount to the MSCI EAFE ESG Leaders NTR Index
closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPH

Parent Contract

MSCI EAFE ESG Leaders NTR Index Future contract (LFG)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 EAFE ESG TIC contract expires into the Parent Contract Month of the MSCI
EAFE ESG Leaders NTR Index Future contract (LFG)

Contract Size

USD 200 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EAFE ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EAFE ESG Leaders
NTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPH

Parent Contract

MSCI EAFE ESG Leaders NTR Index Future contract (LFG)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 EAFE ESG TIC contract expires into the Parent Contract Month of the MSCI
EAFE ESG Leaders NTR Index Future contract (LFG)

Contract Size

USD 200 per index point

31




Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the EAFE ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI EAFE ESG Leaders
NTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI Europe ESG Leaders NTR USD Index Future TIC+

Description

The MSCI Europe ESG Leaders Index TIC+ future (“Europe ESG TIC”) is a daily
contract on the MSCI Europe ESG Leaders Index Future contract (LFU) which
trades at a premium or discount to the MSCI Europe ESG Leaders Index closing
index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPX

Parent Contract

MSCI Europe ESG Leaders Index Future contract (LFU)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 Europe ESG TIC contract expires into the Parent Contract Month of the MSCI
Europe ESG Leaders Index Future contract (LFU)

Contract Size

USD 200 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Europe ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Europe ESG Leaders
Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates.

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPX

Parent Contract

MSCI Europe ESG Leaders Index Future contract (LFU)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 Europe ESG TIC contract expires into the Parent Contract Month of the MSCI
Europe ESG Leaders Index Future contract (LFU)

Contract Size

USD 200 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the Europe ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI Europe ESG Leaders
Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI USA ESG Leaders Index Future TIC+

Description

The MSCI USA ESG Leaders Index TIC+ future (“USA ESG TIC”) is a daily
contract on the MSCI USA ESG Leaders GTR Index Future contract (LFA) which
trades at a premium or discount to the MSCI USA ESG Leaders GTR Index closing
index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPY

Parent Contract

MSCI USA ESG Leaders GTR Index Future contract (LFA)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 USA ESG TIC contract expires into the Parent Contract Month of the MSCI USA
ESG Leaders GTR Index Future contract (LFA)

Contract Size

USD 100 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the USA ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI USA ESG Leaders
GTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPY

Parent Contract

MSCI USA ESG Leaders GTR Index Future contract (LFA)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 USA ESG TIC contract expires into the Parent Contract Month of the MSCI USA
ESG Leaders GTR Index Future contract (LFA)

Contract Size

USD 100 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.100 Index points, same as parent trading tick size
Blocks - 0.001 Index points, same as parent BIC tick size
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the USA ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI USA ESG Leaders
GTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code

IFUS

Clearing Venue

ICUS
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MSCI World ESG Leaders Index Future TIC+

Description

The MSCI World ESG Leaders Index TIC+ future (“World ESG TIC”) is a daily
contract on the MSCI World ESG Leaders NTR Index Future contract (LFW) which
trades at a premium or discount to the MSCI World ESG Leaders NTR Index
closing index price on the Eligible Contract Date.

Front Month contract

Contract Symbol

TPZ

Parent Contract

MSCI World ESG Leaders NTR Index Future contract (LFW)

Parent Contract Month

The first listed contract month of the Parent Contract, except that on the last trading
day of that contract month the Parent Contract Month shall be the next listed
contract month of the Parent Contract

Settlement Method

1 World ESG TIC contract expires into the Parent Contract month of the MSCI
World ESG Leaders NTR Index Future contract (LFW)

Contract Size

USD 200 per index point

Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the World ESG TIC contract
references the closing index level.

Final Settlement Price

Difference between the Parent Contract settlement price and the MSCI World ESG
Leaders NTRE Index closing index level on Last Trading Day, rounded to the
nearest minimum price movement for BIC trades in parent contract

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry will establish equivalent long or short
futures positions in the Parent Futures Contract futures contract on the Final
Settlement Day.

Final Settlement Day

Final Settlement Day will be the business day after the Last Trading Day

Final Payment Dates

Two Clearing House Business Days following the Last Day in the determination
period.

MIC Code IFUS
Clearing Venue ICUS

Second Month contract
Contract Symbol SPZ

Parent Contract

MSCI World ESG Leaders NTR Index Future contract (LFW)

Parent Contract Month

The second listed contract month of the Parent Contract, except that on the last
trading day of the first listed contract month of the Parent Contract the Parent
Contract Month shall be the third listed contract month of the Parent Contract

Settlement Method

1 World ESG TIC contract expires into the Parent Contract Month of the MSCI
World ESG Leaders NTR Index Future contract (LFW)

Contract Size

USD 200 per index point
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Currency

usD

Price Quotation

Index points, to three decimal places

Minimum Price Fluctuation

CLOB - 0.050 Index points
Blocks - 0.001 Index points
Price may be positive or negative

Last Trading Day

Trading shall cease at 18:00 hours (EST) on the Eligible Contract Date.

Eligible Contract Date

The Eligible Contract Date is the date on which the World ESG TIC contract
references the closing index level.

Final Settlement Price

The Parent Contract Month settlement price minus the MSCI World ESG Leaders
NTR Index closing index level on Last Trading Day on the Eligible Contract Date

Futures Deliverable Price

The settlement price of the Parent Contract Month on the Eligible Contract Date.

Contract Series

5 Eligible Contract Dates

Deliverable Instruments

All parties with open positions at expiry wil