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55 East 52" Street
New York, New York 10055

BY ELECTRONIC TRANSMISSION

Submission No. 22-125
July 8, 2022

Mr. Christopher J. Kirkpatrick

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21° Street, NW

Washington, DC 20581

Re:  Weekly Notification of Rule Changes
Submission Pursuant to Section 5c¢(c)(1) of the Act and Requlation 40.6 (d)

Dear Mr. Kirkpatrick:

Pursuant to Section 5¢(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 amended the Interval Price Limit (“IPL”) for Transco Zone 5
South Index Futures (“T5I) from $0.20 to $12.00, pursuant to Exchange Rule 4.28. The amendments align
the IPL with existing IPL exceptions for Exchange-listed Financial Gas index futures. The amendments to
the Exchange’s Interval Price Limit Functionality are attached as Exhibit A. No additional changes were
made to the document or to the terms and conditions of the T5I contract.

If you have any questions or need further information, please contact me at 312-836-6745 or at
patrick.swartzer@theice.com.

Sincerely,

Patrick Swartzer
Director
Market Regulation

Enc.
cc: Division of Market Oversight
New York Regional Office


mailto:patrick.swartzer@theice.com

Exhibit A

(In the text of the amendments below, additions are shown underscored
and deletions are bracketed and lined through.)

ICe

INTERVAL PRICE LIMIT

FUNCTIONALITY

With IPL levels as of June 2022

1. Nat Gas contracts:

(excluding Henry)

Iroquois (Into) Swing (Platts) (IRS)
Iroquois-Z2 Swing (Platts) (1ZS)

NNG Ventura Swing (NNS)

PG&E Citygate Swing (PIG)

Transco Zone 6 (non-NY) Swing (TPS)
TETCO M3 Swing (TSS)

Transco Zone 6 (NY) Swing (ZSS)

FUTURES CONTRACT (in $ terms) IPL Exceptions (in $ terms) (secs) (secs)
Henry Hub $0.20 N/A 3 5
UK Natural Gas $0.12 N/A 3 5
EIA Financial Weekly 75 BCF N/A 3 5
Index
EIA End of
Draw/Storage Index 2,500 BCF NiA 3 °
Financial LNG $0.60 N/A 3 5

IPL Amount: $10.00

Dominion South Swing (DSS)

Lebanon Swing (LBN)

IPL Amount: $12.00

Algonquin Citygates Swing (ALS)

Chicago Swing (CSS)
Fixed Price $4.00 NNG Demarc Swing (DES) 3 5




Basis

$4.00

IPL Amount: $10.00

Dominion South Basis (DOM)

IPL Amount: $12.00

Algonquin Citygates Basis (ALQ)
NNG Demarc Basis (DEM)
Chicago Basis (DGD)

Union Dawn Basis (DWN)
Iroquois (Into) Basis (Platts) (IRB)
I[roquois-Z2 Basis (Platts) (I1ZB)
PG&E Citygate Basis (PGE)
TETCO M3 Basis (TMT)

Transco Zone 6 (non NY) Basis (TPB)
Transco Zone 6 (NY) Basis (TZS)

Index

$0.20

IPL Amount: $12.00

AB NIT Index (AIS)

Algonquin Citygates Index (ALI)
ANR SW (Oklahoma) Index (AQOI)
ANR SE (Louisiana) Index (API)
CG-Mainline Index (CGI)
Chicago Index (CIS)

CIG Rockies Index (CRC)

Enable Gas Index (CTI)

NNG Demarc Index (DEI)
Dominion South Index (DIS)
PG&E Citygate Index (EIS)
Florida Gas Zone 3 Index (FTI)
Henry Index (HIS)

[roquois (Into) Index (Platts)(IRI1)
[roquois-Z2 Index (Platts) (1Z1)
NGPL Midcont Index (MCI)

Malin Index (MIS)

TETCO M3 Index (MTI)

NWP Sumas Index (NIS)
Michcon Index (NMI)

NNG Ventura Index (NNI)
Transco Zone 6 (NY) Index (NSI)
NGPL TXOK Index (NTI)

NGPL STX Index (NXI)

ONEOK Gas Transportation Index
(ONI)

Southern Star TX OK KS Index (OUI)
EP Permian Index (PEI)
Panhandle Index (PIS)

NWP Rockies Index (RSI)

Socal Citygate Index (SCI)

HSC Index (SHS)

Transco Station 65 (Zone 3) Index
(SIA)




Socal Border Index (SIS)

EP San Juan Index (SNI)

Sonat Index (SOI)

TETCO STX Index (SXI)

TETCO ELA Index (TEI)

Tennessee 500L Index (TFI)

TGT Zone 1 Index (TGI)

TCO Index (TIS)

Transco Zone 5 South Index (T5I)
Transco Zone 6 (non-NY) Index (TPI)
Transco Station 85 (Zone 4) Index (TRI)
TETCO WLA Index (TWI)

Tennessee Zone 0 Index (TZI)

Waha Index (WAI)

[REMAINDER OF DOCUMENT UNCHANGED]




