
AMENDMENTS TO FUTURES TRADING RULES 

 
Note: Additions are made in blue 
 
Appendix A To Regulatory Notice 4.1.11  
 
MINIMUM VOLUME THRESHOLDS FOR NEGOTIATED LARGE TRADES  
  

Contract  
Minimum Volume 
Threshold (Lots)  

SGX FTSE Asia ex Japan Net Total Return (USD) Index Futures  5  

SGX FTSE Emerging Market Asia Net Total Return (USD) Index Futures   5  

SGX FTSE Malaysia Net Total Return (USD) Index Futures  5  

SGX FTSE Philippines Net Total Return (USD) Index Futures  5  

SGX FTSE Taiwan Net Total Return (USD) Index Futures   5  

SGX FTSE Thailand Net Total Return (USD) Index Futures  5  

SGX iEdge S-REIT Leaders Index Futures 10 

SGX FTSE EPRA Nareit Asia ex Japan Index Futures 10 

  
  

Appendix B To Regulatory Notice 4.1.11  
 
MINIMUM TICK SCHEDULE FOR NEGOTIATED LARGE TRADES  
 

Contract  Market Tick Size  NLT Tick Size  

SGX FTSE Asia ex Japan Net Total Return (USD) 
Index Futures  

0.1 index points (US$5)  
0.0001 index points 

(US$0.005)  
SGX FTSE Emerging Market Asia Net Total Return 
(USD) Index Futures  

0.1 index points (US$5)  
0.0001 index points 

(US$0.005)  
SGX FTSE Malaysia Net Total Return (USD) Index 
Futures  

0.5 index points (US$5)  
0.0001 index points 

(US$0.001)  
SGX FTSE Philippines Net Total Return (USD) Index 
Futures  

1 index point (US$2)  
0.0001 index points 

(US$0.0002)  
SGX FTSE Taiwan Net Total Return (USD) Index 
Futures  

1 index point (US$10)  
0.0001 index points 

(US$0.001)  
SGX FTSE Thailand Net Total Return (USD) Index 
Futures  

1 index point (US$2)  
0.0001 index points 

(US$0.0002)  

SGX iEdge S-REIT Leaders Index Futures 0.3 index points (SG$7.50) 
0.3 index points 

(SG$7.50) 

SFX FTSE EPRA Nareit Asia ex Japan Index Futures 0.5 index points (US$5) 0.5 index points (US$5) 

  
  

 


