Ice

MSCI Daily Index Futures Contracts
ICE Block User Guide

1. Login to ICE Block

Go to www.theice.com > Login. Click on the “Block” app.

2. Submitting a Block Trade in ICE Block

MSCI Daily Index futures contracts can be traded as an outright trade or can be traded with the eligible
guarterly contract as a spread vs. the first or second quarterly maturity of the MSCI Quarterly Index
futures contract (both legs referencing the same underlying index).

MSCI Daily /Quarterly Index futures spreads are expressed in index points, similar to how spread prices
are currently traded on ICE Futures U.S.

The same ICE Futures U.S. spread convention applies in that buying the quarterly/daily spread means
buying the quarterly contract/selling the daily contract.

See below examples for trade entries in ICE Block.

Example for a MSCI EM Daily Index Futures / MSCI EM Quarterly Index futures spread
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Example for a MSCI EM EMEA Daily Index futures - Single outright
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Pre-Confirm

All deals done across all brokers in the same company entity are available for viewing in the “Deal

History” tab.
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ICE Helpdesk Contact
WebICE, ICE Block

Phone number: +1 770 738 2101 or +44 (0)20 7488 5100
Option 1 (Exchange) > Sub-Option 1 (Trading Enquiries)

ICE Futures U.S. - Market Supervision

Email: MarketSupervision-US@ice.com
Phone: +1 212 748 3949, Option 1
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