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Indices MSCI EM Asia NTR  Index ASN 100,000 6.25 20,000 6.25 ASN 200 6.15

MSCI EM Asia NTR Index Daily DMX 100,000 6.25 20,000 6.25 ASN 200 6.15

MSCI Australia NTR Index AS7 50,000 6.25 10,000 6.25 AS7 200 6.15

MSCI AC Asia ex Japan NTR Index ASI 50,000 6.25 10,000 6.25 ASI 200 6.15

MSCI ACWI ex-US  NTR Index AWN 50,000 50,000 6.25 AWN 200 6.15

MSCI ACWI NTR  Index MMW 100,000 6.25 50,000 6.25 MMW 200 6.15

MSCI ACWI NTR Index Daily DML 100,000 6.25 50,000 6.25 MMW 200 6.15

MSCI Europe  Index MCE 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe NTR Index (USD) EU9 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe NTR Index Daily DMR 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe NTR Index (Euro) MVV 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe ESG Leaders NTR Index LFU 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe ESG Leaders NTR Index Daily DM3 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe Climate Change NTR Index EU1 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Europe Climate Paris Aligned NTR Index MVT 200,000 6.25 50,000 6.25 MCE 200 6.15

MSCI Japan NTR Index JPP 50,000 6.25 10,000 6.25 JPP 200 6.15

MSCI Japan NTR Index Daily DMS 50,000 6.25 10,000 6.25 JPP 200 6.15

MSCI Japan ESG Select Leaders GTR Index JSL 50,000 6.25 10,000 6.25 JSL 200 6.15

MSCI Canada  Index MCL 100,000 6.25 20,000 6.25 MCL 200 6.15

MSCI Canada GTR Index CAD 100,000 6.25 20,000 6.25 MCL 200 6.15

MSCI China NTR Index CHH 50,000 6.25 10,000 6.25 CHH 200 6.15

MSCI China Free NTR ($50) Index MCX 50,000 6.25 10,000 6.25 MCX 200 6.15

MSCI China Technology DR and P-Chip NTR Index CHT 100,000 6.25 20,000 6.25 CHT 200 6.15

MSCI Germany NTR Index GEA 50,000 6.25 10,000 6.25 GEA 200 6.15

MSCI Hong Kong NTR Index HKX 20,000 6.25 10,000 6.25 HKX 200 6.15

MSCI Italy NTR Index ITH 10,000 6.25 5,000 6.25 ITH 200 6.15

MSCI KOKUSAI GTR Index KKS 100,000 6.25 20,000 6.25 KKS 200 6.15

MSCI USA Index MUN 100,000 6.25 20,000 6.25 MUN 200 6.15

Position Limits Position Accountability (1)

Reportable 

Levels



MSCI USA Growth Index MRG 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA Value Index MCU 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA GTR Index USS 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA GTR Index Daily DMO 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA ESG Leaders GTR Index LFA 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA ESG Leaders Index Daily DM4 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA Climate Change NTR Index MUC 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA Minimum Volatility GTR Index MUV 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI USA Climate Paris Aligned GTR Index MVS 100,000 6.25 20,000 6.25 MUN 200 6.15

MSCI Euro  Index MEU 20,000 20,000 6.25 MEU 200 6.15

MSCI EAFE Index MFS 200,000 6.25 50,000 6.25 MFS 200 6.15

MSCI EAFE Index Daily DMQ 200,000(1) 6.25 50,000(1) 6.25 MFS 200 6.15

MSCI EAFE NTR  Index MFU 200,000 6.25 50,000 6.25 MFS 200 6.15

MSCI EAFE ESG Leaders NTR Index LFG 200,000 6.25 50,000 6.25 MFS 200 6.15

MSCI EAFE ESG Leaders NTR Index Daily DM2 200,000 6.25 50,000 6.25 MFS 200 6.15

MSCI Europe Growth  Index MGE 20,000 20,000 6.25 MGE 200 6.15

MSCI India NTR Index MIN 50,000 6.25 10,000 6.25 MIN 200 6.15

MSCI EM Latin America Index MLE 10,000 10,000 6.25 MLE 200 6.15

MSCI EM ex China NTR Index Futures MMC 100,000 6.25 20,000 6.25 MMC 200 6.15

MSCI EM Index MME 200,000 6.25 50,000 6.25 MME 200 6.15

MSCI EM Index Daily DMU 200,000(1) 6.25 50,000(1) 6.25 MME 200 6.15

MSCI EM NTR Index MMN 200,000 6.25 50,000 6.25 MME 200 6.15

MSCI EM NTR Index Daily DMY 200,000(1) 6.25 50,000(1) 6.25 MME 200 6.15

MSCI EM ESG Leaders NTR Index LFM 200,000 6.25 50,000 6.25 MME 200 6.15

MSCI EM ESG Leaders NTR Index Daily DMI 200,000 6.25 50,000 6.25 MME 200 6.15

MSCI EM EMEA NTR  Index MMM 50,000 6.25 10,000 6.25 MMM 200 6.15

MSCI EM EMEA NTR Index Daily DM6 50,000 6.25 10,000 6.25 MMM 200 6.15

MSCI EM Latin America NTR Index MML 50,000 6.25 10,000 6.25 MML 200 6.15

MSCI EM Latin America NTR Index Daily DMW 50,000 6.25 10,000 6.25 MML 200 6.15

MSCI Emerging Markets NTR (EUR) Index MMR 100,000 6.25 20,000 6.25 MMR 200 6.15

MSCI Pacific NTR Index MPA 50,000 6.25 10,000 6.25 MPA 200 6.15

MSCI Pacific NTR Index Daily DMV 50,000 6.25 10,000 6.25 MPA 200 6.15

MSCI Pan-Euro Index MPP 20,000 20,000 6.25 MPP 200 6.15

MSCI Europe Value Index MPU 20,000 20,000 6.25 MPU 200 6.15



MSCI USA Small Cap Index MUS 100,000 6.25 20,000 6.25 MUS 200 6.15

MSCI USA Small Cap GTR Index USC 100,000 6.25 20,000 6.25 MUS 200 6.15

MSCI World Index MWL 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World NTR Index MWS 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World NTR Index Daily DMJ 100,000 6.25 20,000 MWL 200 6.15

MSCI World ESG Leaders NTR Index LFW 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World ESG Leaders Index Daily DM5 100,000 6.25 20,000 MWL 200 6.15

MSCI World Low Carbon Leaders NTR Index WLC 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World Low Carbon Target NTR Index WLT 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World Climate Change NTR Index WOW 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI World Climate Paris Aligned NTR Index MVR 100,000 6.25 20,000 6.25 MWL 200 6.15

MSCI Malaysia NTR Index MYY 20,000 6.25 10,000 6.25 MYY 200 6.15

MSCI North America NTR Index NAA 50,000 6.25 10,000 6.25 NAA 200 6.15

MSCI Pacific ex Japan NTR Index PAC 50,000 6.25 10,000 6.25 PAC 200 6.15

MSCI Thailand NTR Index THG 20,000 6.25 10,000 6.25 THG 200 6.15

MICRO NYSE FANG+  Index FNG 100,000 6.25 20,000 6.25 FNG 25 6.15

ICE Biotechnology GTR Index IUT 100,000 6.25 20,000 6.25 IUT 200 6.15

ICE Semiconductor GTR Index IUS 100,000 6.25 20,000 6.25 IUS 200 6.15

Mortgage RatesICE U.S. Conforming 30-year Fixed Mortgage Rate 

Lock Weighted APR Index 30C 20,000 6.25 10,000 6.25 30C 25 6.15

ICE U.S. Jumbo 30-year Mortgage Rate Lock 

Weighted APR Index 30J 20,000 6.25 10,000 6.25 30J 25 6.15

(1) Level at which traders automatically consent to stop increasing positions when so ordered by the Exchange acting in its own discretion

Effective Date: 


