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Index Futures

Circuit breaker thresholds

Instrument Underlying

Future

Future

Future

Future

Future

Future
Future

Future

Future

Future
Future

Future
Future

Future
Future

Future
Future

OMX530

OMXS30

OMX530

OMKS30

OMXS530

OMXESG
OMXESG

OMX5B

OMXDIV

OMXC25
OMXC25

OMXO20
OMXOZ0

OMXIML
OMXSML

OMXH25
OMXH2Z5

Trading Phase(s)

Pre-Trading

Opening Auction

Continuous Trading

Closing Auction

Post-Trading

Continuous Trading, Pre-Trading, Post Trading
Opening/Closing Auctions

Continuous Trading

Continuous Trading

Continuous Trading
Opening/Closing Auctions

Continuous Trading
Opening/Closing Auctions

Continuous Trading
Opening/Closing Auctions

Continuous Trading
Opening/Closing Auctions

Halt Method

Static/Dynamic Thresholds

Static/Dynamic Thresholds

static/sliding Window

Static/Dynamic Thresholds

Static/Dynamic Thresholds

Static/Dynamic Thresholds
Static/Dynamic Thresholds

Static/Dynamic Thresholds

Static/Dynamic Thresholds

Static/Dynamic Thresholds
Static/Dynamic Thresholds

Static/Dynamic Thresholds
Static/Dynamic Thresholds

Static/Dynamic Thresholds
Static/Dynamic Thresholds

Static/Dynamic Thresholds
Static/Dynamic Thresholds

Dynamic Reference Price(s)

Last execution price

Last execution price

High and low execution prices in sliding
time window of bawa{2} five (5) seconds.

Last execution price

Last execution price

Last execution price
Last execution price

Last execution price

Last execution price

Last execution price
Last execution price

Last execution price
Last execution price

Last execution price
Last execution price

Last execution price
Last execution price

Dynamic Threshold

Static Reference Price(s)
Last auction price, first execution price,

£10.00 1.50% yesterday's settlement price

Me Last auction price, first execution

£30.00 1.50% | price, yesterday's settlement price

Mo Last auction price, first execution

H1 75%  price, yesterday's settlement price

Me Last auction price, first execution

£20.00 1.50% | price, yesterday's settlement price

Last auction price, first execution price,

£2.00 1.50% yesterday's settlement price

Last auction price, first execution price,

+5.00% yesterday's settlement price
+5.00% Yesterday's settlement price

Last auction price, first execution price,

45 00% yesterday's settlement price

Last auction price, first execution price,

#13.00% yesterday's settlement price

Last auction price, first execution price,

+5.00% vesterday's settlement price
45 00% Yesterday's settlement price

Last auction price, first execution price,

+5 00% yesterday's settlement price
+5.00% Yesterday's settlement price

Last auction price, first execution price,

45 00% vyesterday's settlement price
45 00% Yesterday's settlement price

Last auction price, first execution price,

+3.00% yesterday's settlement price
+3.00% Yesterday's settlement price

General Communication: This content contains non-sensitive information

Static Threshold

=500 3.00%

NJA 5.00%

NS 5.00%

N/A 5.00%

1500 1.50%

+5.00%
+5.00%

+5.00%

+13.00%

+5.00%
45.00%

+5.00%
+5.00%

+5.00%
45.00%

3 .00%
33 .00%
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