Futures FTSE/ATHEX Large Cap

Contract Type Standardized Futures cash settled only

Underlying FTSE/ATHEX LARGE CAP Index capturing the 25 largest cap companies within the Main Market
segment of the Athens Exchange

Contract

Size/Multiplier

2 EUR/Index Point

Contract Price

The buy or sell price of the contract. The Contract price is expressed in index points.

Tick Size

0.25 index points

Trading Code

[Underlying Code] + [Exp. Year Code] + [Exp. Month Code]
e.g. FTSE16F: Future on FTSE/ATHEX Large Cap Index expiring on June 2016

Market Open/Close

Open at 10:10, close at 17:20 (Athens time)




Futures FTSE/ATHEX Large Cap

Expiry Cycle

6 traded expiries:
a) 3 traded expiries following the monthly cycle &
b) 3 traded expiries following the quarterly cycle (March-June-September-December)

Block Trades

Minimum Quantity: 200 contracts

Expiry Date

3rd Friday of Expiry Month (13:45 Athens Time)

Final Settlement

Cash Settled based on Final Settlement Price (Fixing Price).

Corporate Actions

Contract Size and/or deal prices may change due to corporate actions
No adjustment is carried out due to dividend payments




