
Appendix wef 01 November 2021

1.      Error trade price range* applicable to designated contracts (dynamic reference price)

SGX Nikkei 225 Index Futures Designated Futures Equity Index

SGX Nikkei 225 Index Futures Designated Futures Equity Index

Month Other Strikes

SGX Nikkei 225 Index Options Designated Option on Futures Equity Index Spot month +/- 6%

SGX Nikkei 225 Index Options Designated Option on Futures Equity Index Other months +/- 8%

Points

(Current)

SGX Nikkei 225 Index Futures Designated Futures Equity Index All Months +/- 865.00

Month
At-The-

Money
In-The-Money

Out-Of-The-

Money

SGX Nikkei 225 Index Options Designated Option on Futures Equity Index All months +/- 50% +/- 25% +/- 75%

Minimum price range of +/- 30 points

Maximum price range of
+/- 100 points for contracts with 6 months or less to expiry

+/- 200 points for other contract months

The maximum price range will be applied to SGX Nikkei 225 Index Options that are more than 1,500 points in-the-money and all expiring options on the 

Monday of the week of expiration to the Last Trading Day.

Strike within 1,000 pts 

from at-the-money

In addition, the error trade price range for SGX Nikkei 225 Index Options Contract is subject to a minimum level and a maximum level as below:

+/- 4%

+/- 5%

Contract Description Contract Type
Contract 

Category

Error trade price range (cash market closed)

Month
Points

#

(wef 01-November-2021)

+/- 885.00

Contract Description Contract Type
Contract 

Category

Error trade price range (cash market closed)

Contract Description Contract Type
Contract 

Category

Error trade price range (cash market open)

Month Points

Spot Month +/- 50.00

Other Months +/- 100.00

Contract Description Contract Type
Contract 

Category

Error trade price range (cash market open)
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SGX AUD/JPY FX Futures (AJ) Designated Futures FX

SGX AUD/USD FX Futures (AU) Designated Futures FX

SGX CNY/USD FX Futures (CY) Designated Futures FX

SGX EUR/CNH FX Futures (EC) Designated Futures FX

SGX IDR/USD FX Futures (IDR) Designated Futures FX

SGX USD/INR (USD) Futures (INR) Designated Futures FX

SGX INR/USD FX Futures (IU) Designated Futures FX

SGX KRW/JPY FX Futures (KJ) Designated Futures FX

SGX KRW/USD (Full-Sized) FX Futures (KRW) Designated Futures FX

SGX KRW/USD (Mini) FX Futures (KU) Designated Futures FX

SGX USD/CNH (Mini) FX Futures (MUC) Designated Futures FX

SGX MYR/USD Futures (MYR) Designated Futures FX

SGX MYR/SGD Futures (MYS) Designated Futures FX

SGX PHP/SGD Futures (PHP) Designated Futures FX

SGX USD/SGD (Full Sized) FX Futures (SND) Designated Futures FX

SGX SGD/CNH FX Futures (SY) Designated Futures FX

SGX TWD/USD FX (Mini) Futures (TD) Designated Futures FX

SGX THB/USD FX Futures (TU) Designated Futures FX

SGX TWD/USD FX (Full-Sized) Futures (TWD) Designated Futures FX

SGX USD/CNH (Full-Sized) FX Futures (UC) Designated Futures FX

SGX USD/JPY (Titan) FX Futures (UJ) Designated Futures FX

SGX USD/SGD (Mini) FX Futures (US) Designated Futures FX

SGX USD/JPY (Standard) FX Futures (UY) Designated Futures FX

SGX CNY/SGD FX Futures (YS) Designated Futures FX

Month
At-The-

Money
In-The-Money

Out-Of-The-

Money

SGX INR/USD FX Options Designated Option on Futures FX

SGX USD/INR (USD) FX Options Designated Option on Futures FX

SGX USD/CNH FX Options Designated Option on Futures FX

+/- 0.0420 +/- 0.0377

All months

Options delta multiplied by the underlying 

futures contract’s ETPR, with a minimum 

of one tick.

+/- 0.565 +/- 0.565

+/- 0.0015 +/- 0.0017

+/- 0.170 +/- 0.170

+/- 0.1515 +/- 0.1715

+/- 0.14100 +/- 0.14100

+/- 0.07000 +/- 0.07000

Contract Description Contract Type
Contract 

Category

Error trade price range

+/- 0.0284 +/- 0.0292

+/- 0.565 +/- 0.565

+/- 0.0053 +/- 0.0053

+/- 0.0061 +/- 0.0070

+/- 0.00530 +/- 0.00530

+/- 0.00805 +/- 0.00780

+/- 0.0080 +/- 0.0078

+/- 0.07500 +/- 0.07500

+/- 0.0284 +/- 0.0292

+/- 0.03300 +/- 0.03300

+/- 0.600 +/- 0.630

+/- 0.71 +/- 0.83

+/- 0.3500 +/- 0.3500

+/- 0.67 +/- 0.67

+/- 0.0070 +/- 0.0070

+/- 0.0051 +/- 0.0061

Contract Description Contract Type
Contract 

Category

Error trade price range

Points Points
#

(Current) (wef 01-November-2021)

+/- 0.0158 +/- 0.0162



Appendix wef 01 November 2021

Points Points
#

(Current)
(wef 01-November-

2021)

SGX TSI FOB Australian Premium Coking Coal Futures (ACF) Non-Designated Futures Coking Coal +/- 60.00 +/- 60.00

SGX TSI CFR China Premium JM25 Coking Coal Futures (CCF) Non-Designated Futures Coking Coal +/- 60.00 +/- 60.00

SGX Nikkei Stock Average Dividend Point Index Futures (ND) Non-Designated Futures Dividend Index +/- 10.00 +/- 10.00

SGX USEP Monthly Base Load Electricity Futures (EE) Non-Designated Futures Electricity +/- 40.00 +/- 40.00

SGX USEP Quarterly Base Load Electricity Futures (EF) Non-Designated Futures Electricity +/- 20.00 +/- 20.00

Ambuja Cements Futures (ZACE) Non-Designated Futures Equities - India +/- 10.25 +/- 12.05

Adani P & S Eco Zone Futures (ZADS) Non-Designated Futures Equities - India +/- 21.15 +/- 22.15

Asian Paints Futures (ZAPN) Non-Designated Futures Equities - India +/- 89.80 +/- 97.35

Aurobindo Pharma Futures (ZARB) Non-Designated Futures Equities - India +/- 29.00 +/- 21.75

Axis Bank Futures (ZAXS) Non-Designated Futures Equities - India +/- 22.45 +/- 23.00

Bajaj Finance Futures (ZBAF) Non-Designated Futures Equities - India +/- 180.50 +/- 230.05

Bharti Airtel Futures (ZBHA) Non-Designated Futures Equities - India +/- 15.80 +/- 20.65

Indus Towers Futures (ZBHI) Non-Designated Futures Equities - India +/- 7.20 +/- 9.30

Bajaj Auto Futures (ZBJA) Non-Designated Futures Equities - India +/- 124.05 +/- 115.00

Bosch Futures (ZBOS) Non-Designated Futures Equities - India +/- 450.80 +/- 464.25

Bharat Petroleum Corp Futures (ZBPC) Non-Designated Futures Equities - India +/- 14.05 +/- 13.00

Cipla Ltd India Futures (ZCIP) Non-Designated Futures Equities - India +/- 29.20 +/- 29.55

Coal India Futures (ZCOA) Non-Designated Futures Equities - India +/- 4.40 +/- 5.60

Dr Reddy's Laboratories Futures (ZDRR) Non-Designated Futures Equities - India +/- 162.70 +/- 146.45

Eicher Motors Futures (ZEIM) Non-Designated Futures Equities - India +/- 80.15 +/- 83.75

GAIL India Futures (ZGAI) Non-Designated Futures Equities - India +/- 4.50 +/- 4.80

HCL Technologies Futures (ZHCL) Non-Designated Futures Equities - India +/- 29.55 +/- 38.40

HDFC Bank Futures (ZHDB) Non-Designated Futures Equities - India +/- 44.95 +/- 47.85

Housing Dev Fin Corp Futures (ZHDF) Non-Designated Futures Equities - India +/- 74.30 +/- 82.65

Hero MotoCorp Futures (ZHMC) Non-Designated Futures Equities - India +/- 87.10 +/- 85.00

Hindalco Industries Futures (ZHND) Non-Designated Futures Equities - India +/- 11.20 +/- 14.65

Hindustan Petroleum Corp Futures (ZHPC) Non-Designated Futures Equities - India +/- 8.80 +/- 9.00

Hindustan Unilever Futures (ZHUV) Non-Designated Futures Equities - India +/- 74.15 +/- 81.10

ICICI Bank Futures (ZICI) Non-Designated Futures Equities - India +/- 18.95 +/- 21.05

Indiabulls Housing Fin Futures (ZIHF) Non-Designated Futures Equities - India +/- 7.85 +/- 6.95

IndusInd Bank Futures (ZIIB) Non-Designated Futures Equities - India +/- 30.50 +/- 33.40

Infosys Futures (ZINF) Non-Designated Futures Equities - India +/- 47.45 +/- 50.30

Indian Oil Corp Futures (ZIOC) Non-Designated Futures Equities - India +/- 3.25 +/- 3.80

ITC Futures (ZITC) Non-Designated Futures Equities - India +/- 6.10 +/- 7.10

Kotak Mahindra Bank Futures (ZKMB) Non-Designated Futures Equities - India +/- 51.20 +/- 60.20

Error trade price range

2.      Error trade price range* applicable to non-designated futures contracts (static reference price)

Contract Description Contract Type
Contract 

Category
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Points Points
#

(Current)
(wef 01-November-

2021)

Error trade price range

Contract Description Contract Type
Contract 

Category

Lupin Futures (ZLPC) Non-Designated Futures Equities - India +/- 34.50 +/- 28.55

Larsen & Toubro Futures (ZLT) Non-Designated Futures Equities - India +/- 45.05 +/- 51.10

Mahindra & Mahindra Futures (ZMM) Non-Designated Futures Equities - India +/- 23.35 +/- 24.10

Maruti Suzuki India Futures (ZMSI) Non-Designated Futures Equities - India +/- 225.50 +/- 220.15

NTPC Futures (ZNTP) Non-Designated Futures Equities - India +/- 3.50 +/- 4.30

Oil & Natural Gas Corp Futures (ZONG) Non-Designated Futures Equities - India +/- 3.55 +/- 4.35

Power Grid Corp of India Futures (ZPWG) Non-Designated Futures Equities - India +/- 7.00 +/- 5.70

Reliance Industries Futures (ZRIL) Non-Designated Futures Equities - India +/- 63.35 +/- 75.60

State Bank of India Futures (ZSBI) Non-Designated Futures Equities - India +/- 12.60 +/- 13.60

Sun Pharm Ind Futures (ZSUN) Non-Designated Futures Equities - India +/- 20.30 +/- 24.55

Tata Steel Futures (ZTAT) Non-Designated Futures Equities - India +/- 35.00 +/- 38.70

Tata Consult Svc Futures (ZTCS) Non-Designated Futures Equities - India +/- 100.40 +/- 113.30

Tech Mahindra Futures (ZTEC) Non-Designated Futures Equities - India +/- 32.90 +/- 41.45

Tata Motors Futures (ZTTM) Non-Designated Futures Equities - India +/- 10.20 +/- 10.05

UPL Futures (ZUPL) Non-Designated Futures Equities - India +/- 23.80 +/- 21.25

UltraTech Cement Futures (ZUTC) Non-Designated Futures Equities - India +/- 203.30 +/- 221.90

Vedanta Futures (ZVED) Non-Designated Futures Equities - India +/- 7.90 +/- 8.65

Wipro Futures (ZWPR) Non-Designated Futures Equities - India +/- 16.40 +/- 19.05

Yes Bank Futures (ZYES) Non-Designated Futures Equities - India +/- 0.45 +/- 0.40

Zee Entertainment Ent Futures (ZZEE) Non-Designated Futures Equities - India +/- 6.45 +/- 9.10

AREIT Futures (YARE) Non-Designated Futures Equities - SG +/- 0.0890 +/- 0.0900

Comfortdelgro Futures (YCDD) Non-Designated Futures Equities - SG +/- 0.0500 +/- 0.0460

DBS Futures (YDBS) Non-Designated Futures Equities - SG +/- 0.8950 +/- 0.9100

Genting Futures (YGEN) Non-Designated Futures Equities - SG +/- 0.0260 +/- 0.0220

Keppel Futures (YKEP) Non-Designated Futures Equities - SG +/- 0.1650 +/- 0.1600

OCBC Futures (YOCB) Non-Designated Futures Equities - SG +/- 0.3550 +/- 0.3550

Singtel Futures (YSTT) Non-Designated Futures Equities - SG +/- 0.0690 +/- 0.0740

Thai Beverage Futures (YTBE) Non-Designated Futures Equities - SG +/- 0.0210 +/- 0.0200

Top Glove Futures (YTGL) Non-Designated Futures Equities - SG +/- 0.0450 +/- 0.0300

UOB Futures (YUOB) Non-Designated Futures Equities - SG +/- 0.7750 +/- 0.7800

Wilmar Futures (YWIL) Non-Designated Futures Equities - SG +/- 0.1350 +/- 0.1270

Yangzijang Shipbldg Futures (YYZJ) Non-Designated Futures Equities - SG +/- 0.0430 +/- 0.0420

SGX FTSE EPRA NAREIT Asia Ex Japan Index Futures (AJRT) Non-Designated Futures Equity Index +/- 82.00 +/- 78.50

SGX FTSE China A50 Index Futures (CN) Non-Designated Futures Equity Index +/- 524.00 +/- 477.00

SGX FTSEAsia ex Japan ESG Index Futures (EAXJ) Non-Designated Futures Equity Index +/- 44.8000 +/- 40.8000

SGX FTSE Emerging ESG Index Futures (EEM) Non-Designated Futures Equity Index +/- 41.2000 +/- 38.0000

SGX FTSE Emerging Asia ESG Index Futures (EEMA) Non-Designated Futures Equity Index +/- 44.4000 +/- 40.6000
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Points Points
#

(Current)
(wef 01-November-

2021)

Error trade price range

Contract Description Contract Type
Contract 

Category

SGX FTSE Blossom Japan Index Futures (EJP) Non-Designated Futures Equity Index +/- 4.5000 +/- 4.7000

SGX Nikkei ESG-REIT Index Futures (EJRT) Non-Designated Futures Equity Index +/- 36.04 +/- 34.73

SGX FTSE Asia ex Japan Index Futures (FAXJ) Non-Designated Futures Equity Index +/- 21.3000 +/- 19.3000

SGX FTSE China H50 Index Futures (FCH) Non-Designated Futures Equity Index +/- 620.00 +/- 540.00

SGX FTSE Emerging Market Index Futures (FEM) Non-Designated Futures Equity Index +/- 20.30 +/- 18.70

SGX FTSE Emerging Market Asia Index Futures (FEMA) Non-Designated Futures Equity Index +/- 19.5000 +/- 17.9000

SGX FTSE Indonesia Index Futures (FID) Non-Designated Futures Equity Index +/- 86.000 +/- 93.000

SGX FTSE Malaysia Index Futures (FMY) Non-Designated Futures Equity Index +/- 6.400 +/- 6.400

SGX FTSE Australia NTR (USD) Index Futures (FNAU) Non-Designated Futures Equity Index +/- 167.0000 +/- 161.0000

SGX FTSE Asia ex Japan NTR (USD) Index Futures (FNAXJ) Non-Designated Futures Equity Index +/- 34.8000 +/- 31.8000

SGX FTSE Emerging Market Asia NTR (USD) Index Futures (FNEA) Non-Designated Futures Equity Index +/- 31.2000 +/- 28.7000

SGX FTSE Emerging NTR (USD) Index Futures (FNEM) Non-Designated Futures Equity Index +/- 10.8500 +/- 10.1000

SGX FTSE Emerging Market inc Korea NTR (USD) Index Futures (FNEMK) Non-Designated Futures Equity Index +/- 63.7374 +/- 58.8879

SGX FTSE Indonesia NTR (USD) Index Futures (FNID) Non-Designated Futures Equity Index +/- 249.0000 +/- 274.0000

SGX FTSE Japan NTR (USD) Index Futures (FNJP) Non-Designated Futures Equity Index +/- 78.0000 +/- 81.0000

SGX FTSE Malaysia NTR (USD) Index Futures (FNMY) Non-Designated Futures Equity Index +/- 99.5000 +/- 100.5000

SGX FTSE New Zealand NTR (USD) Index Futures (FNNZ) Non-Designated Futures Equity Index +/- 139.0000 +/- 140.5000

SGX FTSE Philippines NTR (USD) Index Futures (FNPH) Non-Designated Futures Equity Index +/- 243.0000 +/- 235.0000

SGX FTSE Saudi Arabia NTR (USD) Index Futures (FNSA) Non-Designated Futures Equity Index +/- 123.0000 +/- 132.0000

SGX FTSE Thailand NTR (USD) Index Futures (FNTH) Non-Designated Futures Equity Index +/- 180.0000 +/- 176.0000

SGX FTSE Taiwan NTR (USD) Index Futures (FNTW) Non-Designated Futures Equity Index +/- 181.0000 +/- 179.0000

SGX FTSE Vietnam NTR (USD) Index Futures (FNVN) Non-Designated Futures Equity Index +/- 135.5000 +/- 133.0000

SGX FTSE Philippines Index Futures (FPH) Non-Designated Futures Equity Index +/- 18.000 +/- 18.200

SGX FTSE Thailand Index Futures (FTH) Non-Designated Futures Equity Index +/- 4.200 +/- 4.300

SGX FTSE Vietnam 30 Index Futures (FVN) Non-Designated Futures Equity Index +/- 81.000 +/- 78.000

SGX Nifty 50 Index Futures (IN) Non-Designated Futures Equity Index +/- 472.00 +/- 529.00

SGX Nifty Bank Index Futures (INB) Non-Designated Futures Equity Index +/- 1,044.00 +/- 1,124.00

SGX Nikkei 225 Index Futures (NK) Non-Designated Futures Equity Index +/- 865.00 +/- 885.00

SGX Nikkei 225 Index Total Return Futures (NR) Non-Designated Futures Equity Index +/- 865.00 +/- 885.00

SGX Mini Nikkei 225 Index Futures (NS) Non-Designated Futures Equity Index +/- 865.00 +/- 885.00

SGX MSCI Singapore Free Net Total Return (USD) Index Futures (NSG) Non-Designated Futures Equity Index +/- 38.1000 +/- 38.0000

SGX MSCI Singapore Net Total Return (USD) Index Futures (NSP) Non-Designated Futures Equity Index +/- 423.0000 +/- 421.0000

SGX USD Nikkei 225 Index Futures (NU) Non-Designated Futures Equity Index +/- 865.00 +/- 885.00

SGX MSCI Singapore Index Futures (SGP) Non-Designated Futures Equity Index +/- 10.70 +/- 10.65

SGX iEdge SREIT Leaders Index Futures (SRT) Non-Designated Futures Equity Index +/- 41.70 +/- 41.10

SGX Straits Times Index (STI) Futures (ST) Non-Designated Futures Equity Index +/- 94.00 +/- 93.00

SGX FTSE Taiwan Index Futures (TWN) Non-Designated Futures Equity Index +/- 46.25 +/- 44.75
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Points Points
#

(Current)
(wef 01-November-

2021)

Error trade price range

Contract Description Contract Type
Contract 

Category

SGX Baltic Panamax Route P2A Futures (2AF) Non-Designated Futures Freight +/- 2,000 +/- 2,000

SGX Baltic Panamax 82 Route P2A Futures (2AWF) Non-Designated Futures Freight +/- 2,000.00 +/- 2,000.00

SGX Baltic Panamax Route P2E Futures (2EF) Non-Designated Futures Freight +/- 2,000.0000 +/- 2,000.0000

SGX Baltic Panamax 82 Route P2E Futures (2EWF) Non-Designated Futures Freight +/- 2,000.00 +/- 2,000.00

SGX Baltic Panamax Route P3A Futures (3AF) Non-Designated Futures Freight +/- 2,000 +/- 2,000

SGX Baltic Panamax 82 Route P3A Futures (3AWF) Non-Designated Futures Freight +/- 2,000.00 +/- 2,000.00

SGX Baltic Panamax Route P8E Futures (8EF) Non-Designated Futures Freight +/- 8.0000 +/- 8.0000

SGX Baltic LNG Freight Route BLNG1g (LNG Fuel) Futures (BL1GF) Non-Designated Futures Freight +/- 8,000.0 +/- 8,000.0

SGX Baltic LNG Freight Route BLNG2g (LNG Fuel) Futures (BL2GF) Non-Designated Futures Freight +/- 8,000.0 +/- 8,000.0

SGX Baltic LNG Freight Route BLNG3g (LNG Fuel) Futures (BL3GF) Non-Designated Futures Freight +/- 8,000.0 +/- 8,000.0

SGX Baltic Capesize Voyage C3 Route Futures (C3F) Non-Designated Futures Freight +/- 3.0000 +/- 3.0000

SGX Baltic Capesize Route C5 W Australia - QingDao Futures (C5F) Non-Designated Futures Freight +/- 1.50 +/- 1.50

SGX Baltic Capesize Route C7 Futures (C7F) Non-Designated Futures Freight +/- 1.5000 +/- 1.5000

SGX Baltic Capesize Time Charter Average (4 Routes) Futures (CVF) Non-Designated Futures Freight +/- 5,000 +/- 5,000

SGX Baltic Capesize Time Charter Average (5 Routes) Futures (CWF) Non-Designated Futures Freight +/- 5,000 +/- 5,000

SGX Baltic Handysize Time Charter Average (7 Routes) Futures (HWF) Non-Designated Futures Freight +/- 2,000.0 +/- 2,000.0

SGX Baltic Panamax Time Charter Average (4 Routes) Futures (PVF) Non-Designated Futures Freight +/- 5,000 +/- 5,000

SGX Baltic Panamax Time Charter Average (5 Routes) Futures (PWF) Non-Designated Futures Freight +/- 5,000 +/- 5,000

SGX Baltic Supramax Time Charter Average (6 Routes) Futures (SVF) Non-Designated Futures Freight +/- 2,000 +/- 2,000

SGX Baltic Supramax Time Charter Average (10 Routes) Futures (SWF) Non-Designated Futures Freight +/- 2,000 +/- 2,000

SGX Platts Singapore Fuel Oil 180cst Index Futures (1MF) Non-Designated Futures Fuel Oil +/- 30.00 +/- 30.00

SGX Platts Singapore Fuel Oil 380cst Index Futures (3MF) Non-Designated Futures Fuel Oil +/- 30.00 +/- 30.00

SGX Argus LSFO 0.5%S Singapore Bunker Index Futures (LSFF) Non-Designated Futures Fuel Oil +/- 150.000 +/- 150.000

SGX Platts Marine Fuel 0.5% FOB Singapore Index Futures (MF5F) Non-Designated Futures Fuel Oil +/- 150.000 +/- 150.000

SGX Visco Spread Futures (VCF) Non-Designated Futures Fuel Oil +/- 1.00 +/- 1.00

SGX Mini 10-Years Japanese Government Bond (Mini-JGB) Futures (JB) Non-Designated Futures Interest Rates +/- 0.220 +/- 0.230

SGX 10-Years Japanese Government Bond (JGB-Regular) Futures (JG) Non-Designated Futures Interest Rates +/- 0.220 +/- 0.220

SGX TSI Iron Ore CFR China (62% Fe Fines) Index Futures (FEF) Non-Designated Futures Iron Ore +/- 8.00 +/- 8.00

SGX Platts Iron Ore CFR China (Lump Premium) Index Futures (LPF) Non-Designated Futures Iron Ore +/- 0.2000 +/- 0.2000

SGX MB Iron Ore CFR China (58%  Fe Fines) Index Futures (M58F) Non-Designated Futures Iron Ore +/- 5.00 +/- 5.00

SGX MB Iron Ore CFR China (65% Fe Fines) Index Futures (M65F) Non-Designated Futures Iron Ore +/- 5.00 +/- 5.00

SGX Platts Benzene Futures FOB Korea Futures (BZF) Non-Designated Futures Petrochemicals +/- 100.00 +/- 100.00

SGX Platts Benzene-Naphtha Futures (BZNF) Non-Designated Futures Petrochemicals +/- 50.00 +/- 50.00

SGX ICIS MEG CFR China Futures (MEGF) Non-Designated Futures Petrochemicals +/- 100.000 +/- 100.000

SGX Platts Methanol CFR China Futures (MTF) Non-Designated Futures Petrochemicals +/- 50.00 +/- 50.00

SGX Platts PX CFR Taiwan/China Futures (PXF) Non-Designated Futures Petrochemicals +/- 100.00 +/- 100.00

SGX Platts Paraxylene-Naphtha Futures (PXNF) Non-Designated Futures Petrochemicals +/- 50.00 +/- 50.00
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Points Points
#

(Current)
(wef 01-November-

2021)

Error trade price range

Contract Description Contract Type
Contract 

Category

SGX ICIS SM CFR China Futures (SMCF) Non-Designated Futures Petrochemicals +/- 100.000 +/- 100.000

SGX Platts Gasoil Oil FOB Singapore Index Futures (GOF) Non-Designated Futures Refined Oil +/- 6.00 +/- 6.00

SGX Platts Naphtha CFR Japan Index Futures (NJF) Non-Designated Futures Refined Oil +/- 50.00 +/- 50.00

SGX SICOM RSS3 Rubber Futures (RT) Non-Designated Futures Rubber +/- 10.0 +/- 9.0

SGX SICOM TSR20 Rubber Futures (TF) Non-Designated Futures Rubber +/- 7.0 +/- 7.0

SGX HRC Steel CFR ASEAN Index Futures (HRF) Non-Designated Futures Steel +/- 100.00 +/- 100.00

SGX IHS McCloskey M42 - Indonesian 4200kc GAR FOB Thermal Coal Futures (M42F) Non-Designated Futures Thermal Coal +/- 2.00 +/- 2.00



Appendix wef 01 November 2021

Month At-The-Money In-The-Money Out-Of-The-Money

SGX Mini 10-Years Japanese Government Bond (Mini-JGB) Options Non-Designated Option on Futures Interest Rate All months +/- 50% +/- 25% +/- 75%

SGX MSCI Singapore Index Options Non-Designated Option on Futures Equity Index All months +/- 50% +/- 25% +/- 75%

SGX FTSE China H50 Index Options Non-Designated Option on Futures Equity Index All months +/- 50% +/- 25% +/- 75%

SGX TSI Iron Ore CFR China (62% FE Fines) Index  Futures Options Non-Designated Option on Futures Iron Ore All months +/- 50% +/- 25% +/- 75%

SGX Baltic Capesize Time Charter (5 Routes) Average Futures Options Non-Designated Option on Futures Freight All months +/- 50% +/- 25% +/- 75%

SGX Baltic Panamax Time Charter Average (4 Routes) Futures Options Non-Designated Option on Futures Freight All months +/- 50% +/- 25% +/- 75%

SGX Baltic Panamax Time Charter Average (5 Routes) Futures Options Non-Designated Option on Futures Freight All months +/- 50% +/- 25% +/- 75%

SGX Baltic Supramax Time Charter (10 Routes) Average Futures Options Non-Designated Option on Futures Freight All months +/- 50% +/- 25% +/- 75%

SGX Baltic Handysize Time Charter Average Futures Options Non-Designated Option on Futures Freight All months +/-50% +/-25% +/-75%

SGX Option on TSI FOB Australia Premium Coking Coal Futures Non-Designated Option on Futures Coal All months +/-50% +/-25% +/-75%

SGX SICOM TSR 20 Rubber Options Non-Designated Option on Futures Rubber All months +/-50% +/-25% +/-75%

SGX Nifty 50 Index Options Non-Designated Option on Cash Equity Index All months +/-50% +/-25% +/-75%

Contract Description Contract Type
Contract 

Category

Error trade price range

Note:

*: When market conditions are determined to be volatile by the Exchange, the Error Trade Price Range may be expanded in increments of 50% over the prevailing range. This will be administered by 

DMC at any time during the trading session and communicated via a broadcast message. Once expanded, the new Error Trade Price Range shall remain for the rest of the trading session for the day or 

until further expansion is advised.
#
: Cells that are highlighted in yellow indicates point change.


