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ICE Futures U.S. 

 
Tuesday September 29, 2026 

 

 

NEW COMPUTE INDEX REFERENCE DATA TO BE MADE AVAILABLE ON MONDAY, 
OCTOBER 5, 2026 
 
As previously announced on May 19, 2026, Intercontinental Exchange, Inc. (NYSE: ICE) 
and Ornn are planning to launch a suite of GPU compute futures based on Ornn’s 
Compute Price Index (“OCPI”). The first contracts set for listing are:  
 

OCPI H100 Futures (contract symbol HPR) 

OCPI B200 Futures (contract symbol BKL)  

 

These contracts will be listed on ICE Futures U.S. (“Exchange”), pending completion of the 

request for comment period on compute futures by the Commodity Futures Trading 

Commission (CFTC). While no listing date or timeline has been set at this time, the 

Exchange will continue to work cooperatively with the CFTC.  

 

In the interim, the Exchange will make Ornn Compute Price Index data available to market 

participants on the Exchange’s trading platform. This data will include hypothetical daily 

settlement prices in order to facilitate system development and participant familiarity with 

the products in anticipation of a potential launch. A copy of the contract specifications for 

the Ornn Compute Price Index (“OCPI”) H100 and OCPI B200 futures contracts follow 

below.           

 

 

 

 

 

 

 

 
FOR MORE INFORMATION 

Brad Sullivan 
Brad.Sullivan@ice.com 

 
Henry Dunlop 
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Ornn Compute Price Index (“OCPI’’) H100 Future  
 

Description     

A monthly cash settled Exchange Futures Contract based upon 
the mathematical average of daily prices calculated by 
averaging the hourly GPU prices published for the OCPI H100 
Index.  

Contract Symbol     HPR  

Settlement Method  Cash Settlement  

Contract Size    The number of hours in the contract month  

Currency     USD  

Trading Price Quotation   One tenth of a cent ($0.001) per contract  

Settlement Price   One tenth of a cent ($0.001) per contract  

Minimum Price 
Fluctuation  

The price quotation convention shall be One tenth of a cent 
($0.001) per GPU/Hour; minimum price fluctuation may vary by 
trade type. Please see Table in Resolution 1 to this 
Chapter 34.  

Trading Hours  
19:50 - 18:00 ET; Sunday Pre-Open 17:10 ET; Sunday Open 
17:50 ET  

Daily Settlement 
Window  

14:28 - 14:30 ET (New York)  

Listing Cycle  
Up to 24 consecutive monthly contracts, or as 
otherwise determined by the Exchange  

Last Trading Day     The last Business Day of the contract month  

Final Settlement   
Average of the daily prices on OCPI H100 for the contract 
month  

Final Payment Date  
The second Clearing Organization business day following the 
Last Trading Day  

MIC Code  IFED  

Clearing Venue  ICEU  
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Ornn Compute Price Index (“OCPI”) B200 Future  
 

Description 

A monthly cash settled Exchange Futures Contract based 
upon the mathematical average of daily prices calculated by 
averaging the hourly GPU prices published for the OCPI 
B200 Index 

Contract Symbol BKL 

Settlement Method Cash Settlement 

Contract Size Number of hours in the Contract Period 

Currency USD 

Trading Price Quotation One tenth of a cent ($0.001) per contract 

Settlement Price  One tenth of a cent ($0.001) per contract 

Minimum Price 
Fluctuation 

The price quotation convention shall be One tenth of a cent 
($0.001) per GPU/Hour; minimum price fluctuation may vary 
by trade type. Please see Table in Resolution 1 to this 
Chapter 34. 

Trading Hours 
19:50 - 18:00 ET; Sunday Pre-Open 17:10 ET; Sunday 
Open 17:50 ET 

Daily Settlement 
Window  

14:28 - 14:30 ET (New York)  

Listing Cycle 
Up to 24 consecutive monthly Contract Periods, or as 
otherwise determined by the Exchange 

Last Trading Day The last Business Day of the Contract Period 

Final Settlement 
Average of the daily prices on  OCPI B200 for the contract 
month 

Final Payment Date 
The second Clearing Organization business day following 
the Last Trading Day 

MIC Code IFED 

Clearing Venue ICEU 
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