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55 East 52

nd
 Street 

New York, New York 10055 

 
BY ELECTRONIC TRANSMISSION 
 
        Submission No. 15-98  
        April 23, 2015 
 
 
Mr. Christopher J. Kirkpatrick 
Secretary of the Commission 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st 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 corrected typographical errors in Rules 18.A.167, 18.A.168, 
18.A.169, 41.1, and 41.7.  Amendments to Rules 18.A.167, 18.A.168 and 18.A.169 corrected 
typographical errors in the description of the location where the reference price for three contracts is 
published.  Rule 41.3 was amended to correct a typographical error in the name of the contract and Rule 
47.1 was amended to delete extraneous language which contained a typographical error regarding the 
value of a minimum price fluctuation for block trades of MSCI Europe Mini Index Futures Contracts.   

 
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 

cc: Division of Market Oversight 
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EXHIBIT  A 

 

18.A.167 Transco Zone 5 Basis Future 
 

*       *       * 
 

Reference Price A:  NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE, ZONE 5 
DELIVERED-INSIDE FERC 

a) Description:  “NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE, ZONE 5 
DELIVERED-INSIDE FERC” means that the price for a Pricing Date will be that day's Specified 
Price per MMBTU of natural gas for delivery on the Delivery Date, stated in U.S. Dollars, 
published under the heading "Market Center Spot Gas Prices($/MMBtu): [Transcontinental Gas 
Pipe Line: Leidy Line receipts:] Northeast: Transco, Zone 5 delivered: Index" in the issue of 
Inside FERC that reports prices effective on that Pricing Date. 

 

[REMAINDER OF RULE UNCHANGED] 

 

18.A.168 Transco Zone 5 Swing Future 
 

*       *       * 
 

Reference Price A:  NATURAL GAS-CITYGATES, TRANSCO, ZONE 5 DEL.-GAS DAILY 
a) Description:  “NATURAL GAS-CITYGATES, TRANSCO, ZONE 5 DEL.-GAS DAILY" 

means that the price for a Pricing Date will be that day's Specified Price per MMBTU of natural 
gas for delivery on the Delivery Date, stated in U.S. Dollars, published under the heading "Daily 
price survey ($/MMBtu): [Appalachia: Transco, Leidy Line receipts:] Citygates: Transco, Zone 5 
del.: Midpoint" in the issue of Gas Daily that reports prices effective on that Pricing Date. 

 
[REMAINDER OF RULE UNCHANGED] 

 
18.A.169 Transco Zone 5 Index Future 

 

*       *       * 
 

Reference Price A:  NATURAL GAS-CITYGATES, TRANSCO, ZONE 5 DEL.-GAS DAILY 
a) Description:  “NATURAL GAS-CITYGATES, TRANSCO, ZONE 5 DEL.-GAS DAILY" 

means that the price for a Pricing Date will be that day's Specified Price per MMBTU of natural 
gas for delivery on the Delivery Date, stated in U.S. Dollars, published under the heading "Daily 
price survey ($/MMBtu): [Appalachia: Transco, Leidy Line receipts:] Citygates: Transco, Zone 5 
del.:  Midpoint" in the issue of Gas Daily that reports prices effective on that Pricing Date. 

 
Reference Price B:  NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE, ZONE 5 
DELIVERED-INSIDE FERC 

a) Description:  “NATURAL GAS-TRANSCONTINENTAL GAS PIPE LINE, ZONE 5 
DELIVERED-INSIDE FERC” means that the price for a Pricing Date will be that day's Specified 
Price per MMBTU of natural gas for delivery on the Delivery Date, stated in U.S. Dollars, 
published under the heading "Market Center Spot Gas Prices($/MMBtu): [Transcontinental Gas 
Pipe Line: Leidy Line receipts:] Northeast: Transco, Zone 5 delivered:Index" in the issue of 
Inside FERC that reports prices effective on that Pricing Date. 

 

[REMAINDER OF RULE UNCHANGED] 
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41.3 Trading Specifications 

The minimum price fluctuation for the MSCI [EAFE] Emerging Markets Mini 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. 

47.1 Trading Specifications 

Trading in MSCI Europe 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) Price Increments 

The minimum price fluctuation for the MSCI Europe Mini Index Futures shall be 0.01 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 minimum 
price fluctuation shall be 0.01 Index Points, which is €0.20 per contract]. 

 


