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Subiject: Change of Final Settlement Price Methodology for MSCI Singapore Free (SGD)
Index Futures Contract - Update

Enquiry: For technical enquiries:
- HKATS (Hotline!: 2211-6360 E-mail: hkatssupport@hkex.com.hk)
-  DCASS (Hotline: 2979-7222 E-mail: clearingpsd@hkex.com.hk)
For business enquiries:
-  Mr. Dick Fung (Tel: 2211-6320 E-mail: dickfung@hkex.com.hk)
- Ms. FloraLo (Tel: 2211-6137 E-mail: floralo@hkex.com.hk)

Reference is made to the circular (ref: MKS/EQD/24/21) dated 4 May 2021, Hong Kong Futures
Exchange Limited (“the Exchange”) is pleased to announce that Securities and Futures
Commission (“SFC”) has approved the change of Final Settlement Price (“FSP”) methodology for
MSCI Singapore Free (SGD) Index Futures (“Contract”) with effective date on 28 May 2021
(Friday). The revised FSP methodology will apply to the May 2021 contract month, and for
contract months beyond May 2021 for the Contract. Details as below:

Original Revised

FSP The value of the MSCI Singapore Free (SGD) | The official closing value of
methodology | Index computed based on the Special Quotation? | the MSCI Singapore Free
methodology applied on each component stock | (SGD) Index on the Last
of the Index on the Singapore business day | Trading Day

following the Last Trading Day

Relevant rule amendments will be announced via separate circular.

Alexander Siu
Head of Equities Product Development
Markets Division

L All calls to the HKATS hotline would be recorded. Please refer to the following link for HKEX privacy policy statement:
http://mwww.hkex.com.hk/eng/global/privacy policy.htm

2 The Special Quotation is calculated by MSCI using the first traded price of each component stock in the MSCI Singapore Free (SGD)
Index on the day following the Last Trading Day, irrespective of when these stocks first trade on the SGX trading day. If any component
stock is not traded by SGX market close on the day following the Last Trading Day, the last official closing price of that stock will be
used to calculate the Special Quotation.
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MSCI Disclaimer

The Contracts are not sponsored, endorsed, sold or promoted by MSCI Inc. (“MSCI”), any affiliate of MSCI
or any other party involved in, or related to, making or compiling any Indexes. The Contracts have not been
passed on by MSCI, any of its affiliates or any other party involved in, or related to, making or compiling
any Indexes as to their legality or suitability with respect to any person or entity. MSCI, its affiliates and
any other party involved in, or related to, making or compiling the MSCI Indexes do not guarantee the
originality, accuracy and/or completeness of the MSCI Indexes or any data included therein. Neither MSCI,
any of its affiliates nor any other party involved in, or related to, making or compiling the MSCI Indexes
makes any express or implied warranties, and expressly disclaims all warranties of merchantability and
fitness for a particular purpose or use with respect to the Contract, the MSCI Indexes or any data included
therein. Without limiting any of the foregoing, in no event shall MSCI, any of its affiliates or any other party
involved in, or related to, making or compiling the MSCI Indexes have any liability for any direct, special,
punitive, indirect, or consequential damages (including lost profits), even if notified of the possibility of such
damages, claims, losses or expenses relating to any futures or options contracts or caused by any errors
or delays in calculating or disseminating the MSCI Indexes. Neither MSCI, any of its affiliates nor any other
party involved in, or related to, making or compiling the MSCI Indexes has any obligation to take the needs
of the issuers of the Contracts, the owners of the Contracts or the Exchange into consideration in
determining, composing or calculating the Indexes. Neither MSCI, its affiliates nor any other party involved
in, or related to, making or compiling the MSCI Indexes is responsible for or have participated in the
determination of the timing of, prices at, or quantities of the Contracts to be issued or in the determination
or calculation of the equation by which the Contracts are redeemable for cash.




