
 
 

ATHENS EXCHANGE ANNOUNCEMENT 

 

REINSTATEMENT OF THE VOLATILITY INTERRUPTERS (VIs) PARAMETERS 

Following the 31/07/2015 announcement of the Athens Exchange (ATHEX) for the adjustment of 

the Volatility Interrupters’ (VIs) parameters of the Main Cash Market for three (3) trading days, 

ie, from Monday 3rd of August till today Wednesday 5th of August, we remind you that from 

tomorrow 06/08/2015 the normal values of these parameters will be applied again, as those are 

described in the Article 4 of the ATHEX Resolution No 22. 

The following table summarizes the parameters: 

Parameter 
Adjusted Values, valid 
from 03/08/2015 till 

05/08/2015 

Reinstatement of Values 
according to the ATHEX 

Resolution 22, valid 
from 06/08/2015 

Static range 
As of the § 2.6.4. (4) of the ATHEX 
Rulebook 

7% 10% 

Dynamic range 
As of the § 2.6.4. (4) of the ATHEX 
Rulebook 

1.5% 3% 

Pre-call Phase (collection of orders 
phase) duration (Method 2) 
As of the article 2.3.3. of the ATHEX 
Rulebook 

ten (10) minutes  five (5) minutes 

Price Tolerance Rule (Method 2) 
As of the article 2.3.3. of the ATHEX 
Rulebook 
 

20% 
 

(that corresponds to a 
deviation from the 

reference price by 1.4%) 

30% 
 

(that corresponds to a 
deviation from the 

reference price by 3%) 

Pre-call Phase Extension duration 
(Method 2) 
As of the article 2.3.3. of the ATHEX 
Rulebook 

five (5) minutes  three (3) minutes 



 
 

 

Please note that the daily price fluctuation limits for the stocks of the ATHEX Main Market were 

and will remain at 30%, according to the ATHEX Resolution No 22. 


