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REDUCTION OF MINIMUM BLOCK TRADE SIZE FOR CERTAIN 
MSCI INDEX FUTURES CONTRACTS  
 
 

Effective with the start of trading for trade date Monday, August 16, 20211, ICE Futures U.S. will reduce the 
minimum block size for the MSCI Index futures contracts listed below from 50 lots to 5 lots. 
 
 

Contract Name Contract Symbol 

MSCI Australia NTR Index Futures AS7 
MSCI Canada GTR Index Futures  CAD 
MSCI Canada PR Index Futures  MCL 
MSCI Emerging Market NTR (EUR) Index Futures  MMR 
MSCI Hong Kong NTR Index Futures  HKX 

MSCI India NTR Index Futures  MN 
MSCI Malaysia NTR Index Futures  MYY 
MSCI Japan NTR Index Futures  JPP 
MSCI Thailand NTR Index Futures  THG 
MSCI USA GTR Index Futures  USS 

MSCI USA PR Index Futures  MUN 

MSCI EAFE NTR Index Futures  MFU 
MSCI AC Asia ex Japan NTR Index Futures  ASI 
MSCI ACWI ex USA NTR Index Futures  AWN 
MSCI USA Minimum Volatility GTR Index Futures  MUV 
MSCI Emerging Market ex China NTR Index Futures  MMC 
MSCI Emerging Markets Latin Am. Index Futures  MLE 

MSCI Euro Index Futures  MEU 

MSCI Kokusai GTR Index Futures  KKS 

MSCI Pacific NTR Index Futures  MPA 
MSCI Pacific ex Japan NTR Index Futures  PAC 
MSCI Pan-Euro Index Futures  MPP 
MSCI World Index Futures  MWL 

MSCI USA Small Cap Index Futures  MUS 

MSCI Europe Growth Index Futures  MGE 

MSCI Europe Value Index Futures  MPU 

MSCI USA Growth Index Futures  MRG 

MSCI USA Value Index Futures  MCU 

MSCI China Free NTR Index Futures  MCX 

MSCI China Technology DR and P-Chip NTR Index Futures  CHT 
 

 
 

 
1 Pending regulatory review and other approvals. 
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The minimum block size for the following MSCI contracts will remain at 50 lots. 
 
       

Contract Name Contract Symbol 

MSCI ACWI NTR MMW 

MSCI EAFE MFS 

MSCI Emerging Markets MME 

MSCI Emerging Markets NTR MMN 

MSCI Emerging Markets Asia NTR ASN 

MSCI Emerging Markets EMEA NTR MMM 

MSCI Emerging Markets Lat Am. NTR MML 

MSCI Europe MCE 

MSCI Europe NTR EU9 

MSCI North America NTR NAA 

MSCI World NTR MWS 

 
 

Additional information on ICE Futures U.S., Inc. Block Trades can be found here. 
 
Additional information on the Intercontinental Exchange’s MSCI suite of contracts can be found here. 
 

FOR MORE INFORMATION 

 
Laura Brandeis                                         Ted Doukas 
Laura.brandeis@ice.com                       Ted.doukas@ice.com 
(212) 323-8874                                         (312) 836-6712 
  
Tim Barry                                                  Equities Derivatives Team 
Tim.barry@ice.com                                equities@ice.com 

(212) 748-4096 

Additional information on ICE Futures U.S., Inc. Block Trades can be found here.  
 
Additional information on the Intercontinental Exchange’s MSCI suite of contracts can be found here.  
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