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        Submission No. 15-117  

        June 19, 2015 

Mr. Christopher J. Kirkpatrick 

Secretary of the Commission 

Office of the Secretariat 

Commodity Futures Trading Commission 

Three Lafayette Centre 

1155 21
st
 Street, NW 

Washington, DC 20581 

 

Re: Weekly Notification of Rule Changes 

 Submission Pursuant to Section 5c(c)(1) of the Act and Regulation 40.6 (d)                     

 

Dear Mr. Kirkpatrick: 

 

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended, and Commission 

Regulation 40.6(d), ICE Futures U.S., Inc. (“Exchange”) submits notification to the Commission that, 

during the preceding week, the Exchange decreased the minimum tick increment for Block at Index Close 

(“BIC”) trades in the following four Mini MSCI Index futures contracts from .010 to .001 index points: 

 

Mini MSCI ACWI Ex-US Index Futures 

Mini MSCI ACWI Ex-US NTR Index Futures 

Mini MSCI ACWI Index Futures, and 

Mini MSCI ACWI NTR Index Futures 

 

The Exchange also made a corresponding amendment to the Block Trade FAQ memorializing the 

decrease to the tick increment, as set forth in Exhibit A.  

 

If you have any questions or need further information, please contact me at 212-748-4021 or at 

jason.fusco@theice.com.    

 

Sincerely, 

 

 

 

 

 

      Jason V. Fusco 

      Assistant General Counsel 

      Market Regulation 

  



  

EXHIBIT A 
 
 

BLOCK TRADE FAQ 
 

*       *       * 
 
23. What is a Block trade at Index Close (BIC) and for which products is it 
available? 

*       *       * 
 
 
Note that BIC trades may be priced in hundredths of an index point even though the 
minimum tick size in the central order book is a tenth of an index point.  Please note that 
for the following four contracts BIC block trades may be priced in thousandths of an 
index point: 

o Mini MSCI ACWI Ex-US Index Futures 
o Mini MSCI ACWI Ex-US NTR Index Futures 
o Mini MSCI ACWI Index Futures, and 
o Mini MSCI ACWI NTR Index Futures 

 

[REMAINDER OF RULE UNCHANGED] 


