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Rule Amendments to SGX-DC Clearing Rules 
 

 
Note:  Changes are made in blue. 
 
Appendix 1 – Final Settlement Price 
 
Steel Swap Contracts 
 

Products Steel Swap Contracts 

Contract SGX Hot-Rolled Coil Steel CFR ASEAN Swap SGX Mysteel Shanghai Rebar (USD) Swap 

Final 
Settlement 
Price 

Cash settlement using the arithmetic average of all The Steel 
Index (TSI) Hot- Rolled Coil (HRC) — ASEAN Imports reference 
prices in the expiring month, rounded to two decimal places. 

Cash settlement using the arithmetic average of all the 
Mysteel Shanghai Rebar (USD) Index reference prices in 
the expiring contract month (including any Index 
reference price published on a Saturday or a Sunday, 
where applicable), rounded to two decimal places. 

 
 


