
Amendments to the Futures Trading Rules 

 
Note: Amendments are in blue underline or strikethroughs. 
 

Appendix A to Regulatory Notice 4.1.11 

MINIMUM VOLUME THRESHOLDS FOR NLTS 
 
Contract Minimum Volume 

Threshold (Lots) 

SGX MSCI AC ASEAN Net Total Return (USD) Index Futures 2 

SGX MSCI AC Asia Pacific ex Japan Index Futures 2 

SGX MSCI AC Asia Pacific ex Japan Net Total Return (USD) 

Index Futures 

2 

 

SGX MSCI EAFE Net Total Return (USD) Index Futures 2 

SGX MSCI Europe Net Total Return (USD) Index Futures 2 

SGX MSCI Japan 700 Index Futures 2 

SGX MSCI Japan Mid Cap Index Futures 2 

SGX MSCI Japan Small Cap Index Futures 2 

SGX MSCI USA Net Total Return (USD) Index Futures 2 

SGX MSCI World ex-Australia Net Total Return (USD) Index 

Futures 

2 

SGX MSCI World Net Total Return (USD) Index Futures 2 

SGX MSCI India 100 Index Futures 2 

SGX MSCI India 100 Net Total Return (USD) Index Futures 2 

SGX MSCI India Banks Index Futures 2 

SGX MSCI India Industrials Index Futures 2 

SGX MSCI India IT Index Futures 2 

SGX MSCI India Mid Cap Index Futures 2 

SGX MSCI India Utilities Index Futures 2 

SGX Options on SGX MSCI India 100 Index Futures 2 

SGX Options on SGX MSCI India Mid Cap Index Futures 2 

 
 

Appendix B to Regulatory Notice 4.1.11  

MINIMUM TICK SCHEDULE FOR NEGOTIATED LARGE TRADES 
 
Contract Market Tick Size NLT Tick Size 

SGX MSCI AC ASEAN Net Total Return (USD) 

Index Futures 

0.5 index points 

(US$5) 

0.0001 Index Points 

(US$0.001) 

SGX MSCI AC Asia Pacific ex Japan Index 

Futures 

0.1 index points 

(US$10) 

0.001 Index Points 

(US$0.1) 



Contract Market Tick Size NLT Tick Size 

SGX MSCI AC Asia Pacific ex Japan Net Total 

Return (USD) Index Futures 

0.1 index points 

(US$10) 

0.0001 Index Points 

(US$0.01) 

SGX MSCI EAFE Net Total Return (USD) Index 

Futures 

1 index point 

(US$10) 

0.0001 Index Points 

(US$0.001) 

SGX MSCI Europe Net Total Return (USD) Index 

Futures 

1 index point 

(US$10) 

0.0001 Index Points 

(US$0.001) 

SGX MSCI Japan 700 Index Futures 0.2 index points 

(¥1000) 

0.001 Index Points 

(¥5) 

SGX MSCI Japan Mid Cap Index Futures 0.2 index points 

(¥500) 

0.001 Index Points 

(¥2.5) 

SGX MSCI Japan Small Cap Index Futures 0.02 index points 

(¥400) 

0.001 Index Points 

(¥20) 

SGX MSCI USA Net Total Return (USD) Index 

Futures 

1 index point 

(US$10) 

0.001 Index Points 

(US$0.01) 

SGX MSCI World ex-Australia Net Total Return 

(USD) Index Futures 

1 index point 

(US$5) 

0.001 Index Points 

(US$0.01) 

SGX MSCI World Net Total Return (USD) Index 

Futures 

 1 index point 

(US$10) 

0.001 Index Points 

(US$0.01) 

SGX MSCI India 100 Index Futures 0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

SGX MSCI India 100 Net Total Return (USD) 

Index Futures 

1 index point 

(US$10) 

0.0001 Index Points 

(US$0.001) 

SGX MSCI India Banks Index Futures 0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

SGX MSCI India Industrials Index Futures 0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

SGX MSCI India IT Index Futures 0.25 index points 

(US$2.5) 

0.001 Index Points 

(US$0.01) 

SGX MSCI India Mid Cap Index Futures 0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

SGX MSCI India Utilities Index Futures 0.1 index points 

(US$2.5) 

0.001 Index Points 

(US$0.025) 

SGX Options on SGX MSCI India 100 Index 

Futures 

0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

SGX Options on SGX MSCI India Mid Cap Index 

Futures 

0.5 index points 

(US$2.5) 

0.001 Index Points 

(US$0.005) 

 


