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ATHEX’s Cash Markets Schedule

March 2024

L 10:15 |
T Main Market
1029 30 (Market ID:M / Venue ID: XATH)
i ! Closing Price: Closing auction
CAM ‘ ‘ CAMM Price Fluctuation Limits: +30% / +10%
; Static Price Range: +10% / 15% / -
RIE Dynamic Price Range: 3% / -
PAP/V Price Tolerance Rule: +30%
e —— Volume Min Rule: 30%
?épth)_ Method 6-1, Method 6-3 Vol. Int Pre Call: 2min
‘ ; Vol. Int Extension: 1min
Method 6-2 (Spotl) | RTP: 1min
Method 6-1 (SameDaySettlement) |
Method 6-1, Special Risk, SDS |
Main Market
:Liquidity : Market Vel Closing algorithm
cl Maki osin,
ass aking S . P — Closing R.eferenc
Yes 10% 3% 7
> 0,05
Hich No +30% 10% 3% Auction VWAP of last 30" of | Average trades during
& Yes R 15% N/A trading session time
< 0,05
No 15% N/A
Yes 10% 3%
> 0,05
Middl No 1 30% 10% 3% Aucti VWAP of last 30" of | Average trades during
fadie Yes R 15% N/A uetion trading session time
<0,05
No 15% N/A
Yes >0,05 +30% 10% 3% Auction and Weighted average of
Low e 1% /A % significant | ° percentage of last Last trade price
Yes +30% 15% N/A g. trades, based on the P
<005 auction value )
No ’ . 10% N/A transaction value
Main Market - Low Dispersion
ELiquidity : Vel Closing algorithm
Class . . Closing Reference
Alternative .
Price
High or Yes Auction and We|ghtedt averafgle O:
Middle or 2005 | +10% N/A 3% | Significant ta pjrceg agz © :hs Last trade price
Low No {auction value| | coes basedontne
H § transaction value
10:15 17:1017:20
10:29 10:30 16,00 16:45 17:00 |
| | | | | Bonds
CAM ‘ CAMM ATC (Market ID:0 / Venue ID: XATH)
Closing Price: VWAP of last 30" trades
R, Price Fluctuation Limits: Unlimited
PAP/V Static Price Range: +10%
Dynamic Price Range: +3%
Method 6-2
(Spot2) Method 6-1, Method 6-3 Price Tolerance Rule: +30%
i i ; Volume Min Rule: 30%
‘ Method 6-2 (Spot1) Vol. Int Pre Call: 2min
Method 6-1 (SameDaySettlement) | Vol. Int Extension: 1min
RTP: 1min
Method 6-1, Special Risk, SDS |
| 17:20 |
10:30  12:00 16:00 1645 17:10
| 1159 | 1708
CAM ‘ CAM ATC
RTP } : RTP
PAP/V | PAP/V o .
Method 6-2 ; : : Closing Price: Significant percent of trades
(Spot2) Method 6-1, Method 6-3 Price Fluctuation Limits: +10% / +30%
Method 6-2 (Spot1) |
Method 6-1 (SameDaySettlement) |
Method 6-1, Special Risk, SDS |
| 10115 | |
R 10:29 16,00 16145
| 10:30 i . 17:00 17:10
‘ * ' - ETF (Market ID: T / Venue ID: XATH)
CAM ‘ ‘ CAMM ATC Closing Price: Last trade price
Cree | i i Price Fluctuation Limits: #30%
PAP/V ; i Static Price Range: £10%
: : Dynamic Price Range: +3%
Method 6-2 Method 6-1 Price Tolerance Rule: +30%
(Spot2) : J— Volume Min Rule: 30%
Method 6-3 ‘ Vol. Int Pre Call: 2min
. ‘ Vol. Int Extension: 1min
Method 6-2 (Spot‘l) RTP: 1min
Method 6-1 (SameDaySettlement) ‘
Method 6-1, Special Risk, SDS |

10:16 16:01

XATH)

Price Fluctuation Limits: Unlimited

pooomoeoe 17:08 (75577 Alternative (Market ID: F / Venue ID: ENAX)
1058 16:45 17:10 1 17:20 | Closing Price: Auction and Significant Auction value
' i Auction Close Method: Weighted Average of a percent of
' ‘ last trades, based on the transaction value
Price Fluctuation Limits: +10% (+30% if Market Making is

CAM ‘ ‘ CAMM CAM

i RTP active)
PAP/V \ PAP/V ‘ Static Price Range: £100% (£10% if Market Making is

! ! active)
M?ggggz?'z Method 6-1, Method 6-3 Dynamic Price Range: +3%
: Price Tolerance Rule: +30%
Method 6-2 (Spo‘fl) ‘ Volume Min Rule: 30%
Method 6-1 (SameDaySettlement) \ Vol. Int Pre Call: 2min
Method 6-1, Special Risk, SDS ‘ Vol. Int E.xten5|on: 1Min
PR — e —— , RTP: 2min
i 10:15 | 108 17:00 i 17:20 |
10:30 | 11,00 16:00 1645 17,10

CAM ‘ ‘ CAMM ATC Closing Price: Weighted average of the last 30' trades
I Price Fluctuation Limits: Unlimited

! Static Price Range: £10%

Dynamic Price Range: +3%

(ghgtdz) Method 6-1. Method 6-3 Price Tolerance Rule: £30%
p 7

T
i
i RTP

Volume Min Rule: 30%

Method 6-2 (Spot1$ ‘ Vol. Int Pre Call: 2min

; Vol. Int Extension: 1min
Method 6-1 (SameDaySettlement) \

Method 6-1, Special Risk, SDS |

RTP: 1min

10:29 10;30 16:00 16:45 . 1017‘:10

CAM ‘ CAMM ATC

RTP
PAP/V

Closing Price: Last trade price
hod Price Fluctuation: £50%, adjusted to +100%, to +200% and
Moy Method 6-1, Method 6-3 to +400%

\ Method 6-2 (Spot1)
‘ Method 6-1 (SameDaySettlement) ‘

\ Method 6-1, Special Risk, SDS \

Xpoviouog Asiktwyv XA / ATHEX Indices Schedule

10:26 10:58 17:20

'OMot ot Asikteg XA & iINAV / All ATHEX & iNAV Indices

Acgiktn ¢ EvaAlaktikrg Ayopdc / Alternative Market Index

= CAM: Call Auction Method / MéB0o80og Zuykévipwong EvioAwv kot Anpornpaciog

= CAMM: Continuous Automated Matching Method / M&Bobog Zuvexouevng Tuvedpiaong

= ATC: At The Cosing / MéBobog 2tn Ty Kheloipatog

= RTP: Random Time Period / MepioSoc Tuyaiou Xpévou Anuonpaociag

= PAP/V: Projected Auction Price/Volume / Yriohoyw{dpevn Tuur / Oykog Anpornpactog

Notes / Znueidoeis:

H EvSonpeprioa Anpompacia otn Kipto ayopd mpoypatomoteital povo tn 3n Mapaokeur k& Be priva. Ie mepimtwon mou ivat apyla, mpayoTomnoLeitoL
NV OUECWG PO NYOUEVN EPYACLUN NUEPQAL.

The Intraday Auction of Main Market occurs only every 3rd Friday of each month. In case the 3rd Friday is a holiday, it occurs on the previous working day.
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