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Ms. Melissa Jurgens

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21* Street, NW

Washington, DC 20581

Re: Listing of Certain Former NYSE Liffe US Futures and Options Contracts on ICE
Futures U.S., Inc.—Submission Pursuant to Section Sc(c)(1) of the Act and Regulation 40.2

Dear Ms. Jurgens:

Pursuant to Section 5¢(c)(1) of the Commodity Exchange Act, as amended (the “CEA”™)
and Commission Regulation 40.2(a), ICE Futures U.S., Inc. (“IFUS” or “Exchange”) submits
pursuant to Regulation 40.2(a) revised terms and conditions for ten (10) mini MSCI Index
Futures Contracts that will be listed for trading on IFUS in connection with the transition of
trading in certain NYSE Liffe US contracts to IFUS, expected to occur on June 30, 2014. The
revisions were made to reconcile what would otherwise be an inconsistency between the
Exchange’s Block Trade FAQ and the contract terms of certain mini MSCI Index Futures
contracts contained in Exchange submission 14-47. The Block Trade FAQ states that a particular
type of block trade, known as Block at Index Close (“BIC”), may be executed at a minimum tick
of .01 Index points. BIC trades are permitted only in mini MSCI Index Futures contracts, some
of which have minimum tick sizes greater than .01 Index points. The revised terms conform the
contract specifications with the Block Trade FAQ by adding a proviso that permits the Exchange
to specify a minimum tick size for Block Trades that is different from the regular tick size of the
contract. The revised contract terms are set forth in Exhibit A to this submission. The Exchange
is not aware of any opposing views expressed by members or others with respect to the revised
terms. The Exchange further certifies that, concurrent with this filing, a copy of this submission
was posted on the Exchange’s website at

(https://www.theice.com/notices/RegulatoryFilings.shtml).



If you have any questions or need further information, please contact me at (212)748-
4083 or Audrey.hirschfeld@theice.com.

Sincerely,

Audrey R. Hirschfeld
SVP and General Counsel
ICE Futures U.S., Inc.

cC: Division of Market Oversight



Exhibit A
CHAPTER 57

MINI MSCI EMERGING MARKETS ASIA (“EM ASIA”) INDEX FUTURES

57.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI Emerging Markets Asia “EM Asia”
Index Futures Contracts. The procedures for trading, clearing, settlement, and any other matters not
specifically covered herein shall be governed by the general Rules of the Exchange.

* * ok

57.3 Trading Specifications

Trading in mini MSCI EM Asia Index Futures Contracts shall be conducted in March, June,
September and December delivery months. The number of months open for trading at a given time shall
be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI EM Asia Index Futures shall be determined by the Exchange.
On the last day of trading in an expiring future, the closing time for such future shall be 6:00 a.m.
New York time.

(b) Trading Unit
The unit of trading shall be $100.00 times the MSCI EM Asia Index.

(¢) Price Increments

The minimum price fluctuation for the mini MSCI EM Asia Index Futures shall be 0.05 Index
Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with the
exception of certain Block Trades as may be specified by the Exchange, in which case the price
fluctuation shall be .01 Index points, which is $1.00 per contract.

[Remainder Unchanged]



CHAPTER 60

MINI MSCI EMERGING MARKETS ASIA (“EM ASIA”) NTR INDEX FUTURES

60.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI Emerging Markets Asia “EM Asia”
NTR Index Futures Contracts. The procedures for trading, clearing, settlement, and any other matters not
specifically covered herein shall be governed by the general Rules of the Exchange.

L

60.3 Trading Specifications

Trading in mini MSCI EM Asia NTR Index Futures Contracts shall be conducted in March, June,
September and December delivery months. The number of months open for trading at a given time shall
be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI EM Asia NTR Index Futures Contracts shall be determined by
the Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
6:00 a.m. New York time.

(b) Trading Unit
The unit of trading shall be $100.00 times the MSCI EM Asia NTR Index.

(c) Price Increments

The minimum price fluctuation for the mini MSCI EM Asia NTR Index Futures Contract shall be
0.05 Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis
with the exception of certain Block Trades as may be specified by the Exchange. in which case the
price tluctuation shall be .01 Index points, which is $1.00 per contract,

[Remainder of the Rule Unchanged].



CHAPTER 55
MINI MSCI ACWI INDEX FUTURES

55.1. Scope of Chapter

This chapter is limited in application to trading of mini MSCI ACWI Index Futures Contracts. The
procedures for trading, clearing, settlement, and any other matters not specifically covered herein shall be
governed by the general Rules of the Exchange.

* Kk

55.3. Trading Specifications

Trading in mini MSCI ACWI Index Futures Contracts shall be conducted in March, June, September
and December delivery months. The number of months open for trading at a given time shall be
determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI ACWI Index Futures Contracts shall be determined by the
Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
4:15 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $200.00 times the MSCI ACWI Index.

(c) Price Increments

The minimum price fluctuation for the mini MSCI ACWI Index Futures Contracts shall be 0.025
Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with
the exception of certain Block Trades as may be specified by the Exchange. in which case the price
fluctuation shall be .01 Index points, which is $2.00 per contract.

[Remainder of the Rule Unchanged].



CHAPTER 58
MINI MSCI ACWI NTR INDEX FUTURES

Scope of Chapter

This chapter is limited in application to trading of mini MSCI ACWI NTR Index Futures Contracts.
The procedures for trading, clearing, settlement, and any other matters not specifically covered herein
shall be governed by the general Rules of the Exchange.

* % ok

58.3 Trading Specifications

Trading in mini MSCI ACWI NTR Index Futures Contracts shall be conducted in March, June,
September and December delivery months. The number of months open for trading at a given time shall
be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI ACWI NTR Index Futures Contracts shall be determined by
the Exchange. On the last day of trading in an expiring future, the closing time for such future shall
be 4:15 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $200.00 times the MSCI ACWI NTR Index.
(¢) Price Increments

The minimum price fluctuation for the mini MSCI ACWI NTR Index Futures shall be 0.025
Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with
the exception_of certain Block Trades as may be specified by the Exchange, in which case the price
{luctuation shall be 01 Index points, which is $2.00 per contract.

[Remainder of the Rule Unchanged]



CHAPTER 56

MINI MSCI ACWI EX-US INDEX FUTURES

56.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI ACWI Ex-US Index Futures Contracts.
The procedures for trading, clearing, settlement, and any other matters not specifically covered herein
shall be governed by the general Rules of the Exchange.

56.3. Trading Specifications

Trading in mini MSCI ACWI Ex-US Index Futures Contracts shall be conducted in March, June,
September and December delivery months. The number of months open for trading at a given time shall
be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI ACWI Ex-US Index Futures Contracts shall be determined by
the Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
4:15 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $200.00 times the MSCI ACWI Ex-US Index.
(c) Price Increments

The minimum price fluctuation for the mini MSCI ACWI Ex-US Index Futures shall be 0.025
Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with
the exception of certain Block Trades as may be specified by the Fxchange, in which case the price
{luctuation shall be .01 Index points. which is $2.00 per contract.

[Remainder of the Rule Unchanged]



CHAPTER 59
MINI MSCI ACWI EX-US NTR INDEX FUTURES

59.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI ACWI Ex-US NTR Index Futures
Contract. The procedures for trading, clearing, settlement, and any other matters not specifically covered
herein shall be governed by the general Rules of the Exchange.

* k% %

Trading Specifications

Trading in mini MSCI ACWI Ex-US NTR Index Futures Contract shall be conducted in March, June,
September and December delivery months. The number of months open for trading at a given time shall
be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI ACWI Ex-US NTR Index Futures Contracts shall be determined by
the Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
4:15 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $200.00 times the MSCI ACWI Ex-US NTR Index.
(c) Price Increments

The minimum price fluctuation for the mini MSCI ACWI Ex-US NTR Index Futures shall be
0.025 Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis
with the exception of certain Block Trades as may be specified by the Exchange. in which case the
price fluctuation shall be .01 Index points, which is $2.00 per contract.

[Remainder of the Rule Unchanged]



CHAPTER 54
MINI MSCI EMERGING MARKETS LATIN AMERICA INDEX FUTURES

54.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI Emerging Markets Latin America
Index Futures Contracts. The procedures for trading, clearing, settlement, and any other matters not
specifically covered herein shall be governed by the general Rules of the Exchange.

* ok ok

54.3. Trading Specifications

Trading in mini MSCI Emerging Markets Latin America Index Futures Contracts shall be conducted
in March, June, September and December delivery months. The number of months open for trading at a
given time shall be determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI Emerging Markets Latin America Index Futures Contracts
shall be determined by the Exchange. On the last day of trading in an expiring future, the closing time
for such future shall be 4:15 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $20.00 times the MSCI Emerging Markets Latin America Index.

(¢) Price Increments

The minimum price fluctuation for the mini MSCI Emerging Markets Latin America Index
Futures Contract shall be 0.10 Index Points, which is $2.00 per contract. Contracts shall not be made
on any other price basis with the exception of certain_Block Trades as may be specified by the
Exchange, in which case the price fluctuation shall be .01 Index points., which is $0.20 per contract.

[Remainder of the Rule Unchanged]



CHAPTER 52
MINI MSCI CANADA INDEX FUTURES

52.1. Scope of Chapter

This chapter is limited in application to trading of mini MSCI Canada Index Futures Contracts. The
procedures for trading, clearing, settlement, and any other matters not specifically covered herein shall be
governed by the general Rules of the Exchange.

* ok %

52.3 Trading Specifications

Trading in mini MSCI Canada Index Futures Contracts shall be conducted in March, June, September
and December delivery months. The number of months open for trading at a given time shall be
determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI Canada Index Futures Contract shall be determined by the
Exchange. On the last day of trading in an expiring future, the closing time for such future shall be 4

p.m. New York time.
(b) Trading Unit
The unit of trading shall be $50.00 times the MSCI Canada Index (USS).

(¢c) Price Increments

The minimum price fluctuation for the mini MSCI Canada Index Futures Contracts shall be 0.10
Index Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with
the exception of certain Block Trades as may be specified by the Exchange, in which case the price
fluctuation shall be .01 Index points, which is $0.50 per coniract.

[Remainder of the Rule Unchanged].



CHAPTER 50

MSCI EURO MINI INDEX FUTURES

50.1 Scope of Chapter

This chapter is limited in application to trading of MSCI Euro Mini Index Future Contracts. The
procedures for trading, clearing, settlement, and any other matters not specifically covered herein shall be
governed by the general Rules of the Exchange.

50.3 Trading Specifications

Trading in MSCI Euro Mini Index Futures Contract shall be conducted in March, June, September
and December delivery months. The number of months open for trading at a given time shall be
determined by the Exchange.

(a) Trading Schedule

The hours of trading in MSCI Euro Mini Index Futures Contracts shall be determined by the
Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
11:30 a.m. New York time.

(b) Trading Unit
The unit of trading shall be €20.00 times the MSCI Euro Index.
(¢) Price Increments

The minimum price fluctuation for the MSCI Euro Mini Index Futures Contracts shall be 0.10
Index Points, which is €2.00 per contract. Contracts shall not be made on any other price basis with
the exception of certain Block Trades as may be specified by the Exchange, in which case the price
fluctuation shall be .01 Index points, which is €0.20 per contract.

[Remainder of the Rule Unchanged].



CHAPTER 53

MINI MSCI WORLD INDEX FUTURES

53.1 Scope of Chapter

This chapter is limited in application to trading of mini MSCI World Index Futures Contracts.
The procedures for trading, clearing, settlement, and any other matters not specifically covered herein
shall be governed by the general Rules of the Exchange.

* ok ok

53.2 Trading Specifications

Trading in mini MSCI World Index Futures Contracts shall be conducted in March, June, September
and December delivery months. The number of months open for trading at a given time shall be
determined by the Exchange.

(a) Trading Schedule

The hours of trading in mini MSCI World Index Futures Contracts shall be determined by the
Exchange. On the last day of trading in an expiring future, the closing time for such future shall be
4:00 p.m. New York time.

(b) Trading Unit
The unit of trading shall be $50.00 times the MSCI World Index.

(¢) Price Increments

The minimum price fluctuation for the mini MSCI World Index Futures shall be 0.10 Index
Points, which is $5.00 per contract. Contracts shall not be made on any other price basis with the
exception of certain_Block Trades as may be specified by the Exchange, in which case the price
fluctuation shall be .01 Index points, which is $0.50 per contract.

[Remainder of the Rule Unchanged].



