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BY ELECTRONIC TRANSMISSION 
 

        Submission No. 20-84 

        September 14, 2020 

 

 

Mr. Christopher J. Kirkpatrick 

Secretary of the Commission 

Office of the Secretariat 

Commodity Futures Trading Commission 

Three Lafayette Centre 

1155 21st Street, NW 

Washington, DC 20581 

 

Re: Weekly Notification of Rule Amendments 

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

 

Dear Mr. Kirkpatrick: 

 

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

40.6(d), ICE Futures U.S., Inc. (“Exchange”) submits notification to the Commission that, effective September 1, 

2020, the third-party index provider amended the computation of indices which underly the Crude Diff - ICE SYN 

1A Index Future (“TMS”), Crude Diff - ICE SYN 1B Index Future (“SYN”) futures, and Crude Diff - ICE SYN 1a 

Index Average Price Option (“TMS”) contracts. Specifically, ICE-NGX will include all trades executed in the Crude 

Firm Phys CNS, ID, WTI, EDM-Horizon Pipeline products in the SYN 1a and SYN 1b indices. The futures and 

options products do not currently have any open interest. The notice by ICE-NGX is provided as Exhibit A.  

 

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

patrick.swartzer@theice.com. 

 

Sincerely, 

  
      Patrick Swartzer 

      Director 

      Market Regulation 

 

Enc.           

cc: Division of Market Oversight 

 New York Regional Office 
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Key Information Documents for certain products covered by the EU Packaged Retail and Insurance-based Investment Products Regulation can be accessed on the relevant 
exchange website under the heading “Key information Documents (KIDS),” commencing January 1, 2018. 

Update to the ICE NGX Index 
Methodology Guide 

As of September 1, 2020, all trades executed in the Crude Firm Phys CNS, ID, WTI, EDM-Horizon Pipeline 
product will be included in the SYN 1a, 1b, 2a and 2b indices.  
 
The ICE NGX Index Methodology Guide has been updated to reflect this change. 
 
 
 
For more information, please contact: 
 
ICE NGX Operations  
TO-ICENGX@theice.com 
 
ICE NGX Legal 
legal-icengx@theice.com 
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