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The Hong Kong Futures Exchange Limited (the “Exchange” or “HKFE”) is pleased to introduce 
additional calendar spreads for 26 MSCI Net Total Return (NTR) Index Futures. To facilitate 
spread trading and quarterly roll activities, combo pairs between the first calendar quarter months 
and other calendar quarter months of 26 MSCI NTR Index Futures will be introduced effective from 
12 October 2020 (Monday) (T session).  Please refer to the Attachment I for the list of MSCI NTR 
Index Futures. 

 

Effective 
Date 

Calendar Spreads 

12 October 
2020 

Existing 
 

Oct-20/ Nov-20 Oct-20/ Dec-20 Oct-20/ Mar-21 

Oct-20/ Jun-21 Oct-20/ Sep-21  

Addition Dec-20/ Mar-21 Dec-20/ Jun-21 Dec-20/ Sep-21 
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Subject: Introduction of Additional Calendar Spreads for  MSCI Net Total Return Index Futures 

Enquiry: Mr. Wallace Chan (Tel: 2211-6139   E-mail: wallacechan@hkex.com.hk) 

Ms. Flora Lo         (Tel: 2211-6137   E-mail: floralo@hkex.com.hk) 

 
編號 

Ref. No.: MKS/EQD/24/20 
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 Attachment I 

List of MSCI Net Total Return Index Futures 

 

1. MSCI Australia Net Total Return (USD) Index Futures 
2. MSCI China Free Net Total Return (USD) Index Futures 
3. MSCI EM Asia Net Total Return (USD) Index Futures 
4. MSCI EM Asia ex China Net Total Return (USD) Index Futures 
5. MSCI EM Asia ex Korea Net Total Return (USD) Index Futures 
6. MSCI EM ex China Net Total Return (USD) Index Futures 
7. MSCI EM ex Korea Net Total Return (USD) Index Futures 
8. MSCI EM EMEA Net Total Return (USD) Index Futures 
9. MSCI EM LatAm Net Total Return (USD) Index Futures 
10. MSCI Emerging Markets Net Total Return (USD) Index Futures 
11. MSCI Hong Kong Net Total Return (USD) Index Futures 
12. MSCI India Net Total Return (USD) Index Futures 
13. MSCI Indonesia Net Total Return (USD) Index Futures 
14. MSCI Japan Net Total Return (JPY) Index Futures 
15. MSCI Japan Net Total Return (USD) Index Futures 
16. MSCI Malaysia Net Total Return (USD) Index Futures 
17. MSCI New Zealand Net Total Return (USD) Index Futures 
18. MSCI Pacific Net Total Return (USD) Index Futures 
19. MSCI Pacific ex Japan Net Total Return (USD) Index Futures 
20. MSCI Philippines Net Total Return (USD) Index Futures 
21. MSCI Singapore Net Total Return (USD) Index Futures 
22. MSCI Singapore Free Net Total Return (USD) Index Futures 
23. MSCI Taiwan Net Total Return (USD) Index Futures 
24. MSCI Taiwan 25/50 Net Total Return (USD) Index Futures 
25. MSCI Thailand Net Total Return (USD) Index Futures 
26. MSCI Vietnam Net Total Return (USD) Index Futures 
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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. 

 


