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Appendix A to Regulatory Notice 4.1.8 

SGX-DT Market Error Trade Policy 

Designated Futures Contracts 

 

S/no. Futures Contract  

1 Yen-denominated Nikkei Stock Average Futures 

2 Australian Dollar (AUD) / US Dollar (USD)  Futures 

3 Australian Dollar (AUD) / Japanese Yen (JPY) Futures 

4 Indian Rupee (INR) / US Dollar (USD) Futures 

5 US Dollar (USD) / Singapore Dollar (SGD) Futures 

6 Korean Won (KRW) / US Dollar (USD)  Futures 

7 Korean Won (KRW) / Japanese Yen (JPY) Futures 

8 US Dollar (USD) / Chinese Offshore Yuan (CNH) Futures 

9 Chinese Yuan (CNY) / US Dollar (USD) Futures 

10 US Dollar (USD) / Japanese Yen (JPY) Futures     [Standard size] 

11 US Dollar (USD) / Japanese Yen (JPY) Futures     [Titan size] 

12 Thai Baht (THB) / US Dollar (USD) Futures 

13 Taiwan Dollar (TWD) / US Dollar (USD) Futures 

14 SGD Dollar (SGD) / Chinese Offshore Yuan (CNH) Futures 

15 Chinese Yuan (CNY) / Singapore Dollar (SGD) Futures 

16 Euro (EUR) / Chinese Offshore Yuan (CNH) Futures 

 

Note: Changes to be made are in blue.  
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Appendix A to Regulatory Notice 4.1.11 

Minimum Volume Thresholds for NLTS  

Contract  Minimum Volume Threshold (Lots)  

… … 

SGX AUD/USD Futures 50 

SGX AUD/JPY Futures 50 

SGX INR/USD Futures 50 

SGX USD/SGD Futures 50 

SGX KRW/USD Futures 50 

SGX KRW/JPY Futures 50 

… … 

SGX USD/CNH Futures 20 

SGX CNY/USD Futures 20 

SGX THB/USD Futures 50 

SGX USD/JPY Futures (Standard) 20 

SGX USD/JPY Futures (Titan) 20 

SGX TWD/USD Futures 50 

SGX SGD/CNH Futures 20 

SGX CNY/SGD Futures 20 

SGX EUR/CNH Futures 20 

 

Note: Changes to be made are in blue.  
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Appendix B to Regulatory Notice 4.1.11 

Minimum Tick Schedule for Negotiated Large Trades  

 

Contract  Market Tick Size  NLT Tick Size  

… … … 

SGX AUD/USD Futures US$0.0001 (US$2.50) US$0.0001 (US$2.50) 

SGX AUD/JPY Futures ¥ 0.01 (¥ 250) ¥ 0.01 (¥ 250) 

SGX INR/USD Futures 0.01 US cents per 100 

rupees (US$2) 

0.001 US cents per 100 

rupees (US$0.20) 

SGX USD/SGD Futures S$0.0001 (S$2.50) S$0.0001 (S$2.50) 

SGX KRW/USD Futures US$0.0001 per 1,000 

Korean won (US$2.50) 

US$0.0001 per 1,000 

Korean won (US$2.50) 

SGX KRW/JPY Futures ¥ 0.01 per 1,000 Korean won 

(¥ 250) 

¥ 0.01 per 1,000 Korean won 

(¥ 250) 

… … … 

SGX USD/CNH Futures CNH 0.0001 (CNH 10) CNH 0.0001 (CNH 10) 

SGX CNY/USD Futures 
US$0.0001 per 10 Chinese 

yuan (US$5.00) 

US$0.0001 per 10 Chinese 

yuan (US$5.00) 

SGX THB/USD Futures 
US$0.005 per 1,000 Thai 

baht (US$5.00) 

US$0.005 per 1,000 Thai 

baht (US$5.00) 

SGX USD/JPY Futures 

(Standard) 

¥ 0.005 (¥ 500) ¥ 0.005 (¥ 500) 

SGX USD/JPY Futures 

(Titan) 

¥ 0.005 (¥ 2,500) ¥ 0.005 (¥ 2,500) 

SGX TWD/USD Futures 
US$0.0001 per 10 TW$ 

(US$10.00) 

US$0.0001 per 10 TW$ 

(US$10.00) 

SGX SGD/CNH Futures CNH 0.0001 (CNH 10) CNH 0.0001 (CNH 10) 

SGX CNY/SGD Futures 
S$0.0001 per 10 Chinese 

yuan (S$5.00) 

S$0.0001 per 10 Chinese 

yuan (S$5.00) 

SGX EUR/CNH Futures CNH 0.0001 (CNH 10) CNH 0.0001 (CNH 10) 

 

Note: Changes to be made are in blue.  

 

 


