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MINIMUM VOLUME THRESHOLDS FOR NLTS 

 

Contract  Minimum Volume Threshold (Lots)  

Eurodollar Futures and Options  500  

Euroyen Tibor Futures  

Contract maturity up to 2 years: 500 

Contract maturity beyond 2 years: 100 

Spread/Strategy: 100  

Euroyen Tibor Options  
Outrights: 200 

Spread/Strategy: 100  

Euroyen Libor Futures  

Contract maturity up to 2 years: 500 

Contract maturity beyond 2 years: 100 

Spread/Strategy: 100  

Euroyen Libor Options  
Outrights: 200 

Spread/Strategy: 100  

Singapore Dollar Interest Rate Futures  50  

Singapore Government Bond Futures  100 

 

Appendix B To Regulatory Notice 4.1.11 
 

MINIMUM TICK SCHEDULE FOR NEGOTIATED LARGE TRADES 

 

Contract  Market Tick Size  
NLT Tick Size  

Eurodollar Futures and Options  Spot 

0.0025 point (US$6.25) 

Subsequent contract months 

0.0050 point (US$12.50)  

All 

0.0001 point (US$0.25)  

Euroyen Tibor Futures  Spot and subsequent 3 contract months 

0.0025 point (¥625) 

5th contract month onwards 

0.005 point (¥1,250)  

All 

0.001 point (¥250)  

Euroyen Tibor Options  0.005 point (¥1,250)  0.001 point (¥250)  

Euroyen Libor Futures  Spot and subsequent 3 contract months 

0.0025 point (¥625) 

5th contract month onwards 

0.005 point (¥1,250)  

All 

0.001 point (¥250)  

Euroyen Tibor Options  0.005 point (¥1,250)  0.001 point (¥250)  

Singapore Dollar Interest Rate Futures  0.005 point (S$12.50)  0.001 point (S$2.50)  

Singapore Government Bond Futures  S$0.01 per S$100 face value (S$10)  S$0.01 per S$100 face value (S$10) 

 


