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Note:  Changes are made in blue. 
 
Appendix A to Regulatory Notice 4.1.11 of Futures Trading Rules 
 
MINIMUM VOLUME THRESHOLDS FOR NEGOTIATED LARGE TRADES 
 

Contract  Minimum Volume Threshold (Lots)  

SGX MSCI Australia Net Total Return (USD) Index Futures 10 

SGX MSCI Japan Index Futures 5 

SGX MSCI Japan Net Total Return (USD) Index Futures 10 

 
 
Appendix B To Regulatory Notice 4.1.11 of Futures Trading Rules 
 
MINIMUM TICK SCHEDULE FOR NEGOTIATED LARGE TRADES 
 

Contract  Market Tick Size  NLT Tick Size  

SGX MSCI Australia Net Total 
Return (USD) Index Futures 

1 index point (US$10) 0.0001 index points (US$0.001) 

SGX MSCI Japan Index Futures 0.2 index points (¥500) 0.001 index points (¥2.5) 

SGX MSCI Japan Net Total Return 
(USD) Index Futures 

1 index point (US$10) 0.0001 index points (US$0.001) 

 


