
ATC

RTP

PAP/V

10:29
10:30

10:15 17:20

CAMM

PAP/V

17:00
17:09

17:10

RTP

Method 6-2 
(Spot2)

CAM

Main Market 
(Market ID:M / Venue ID: XATH)
Closing Price: Closing auction 
Price Fluctuation Limits: ±30% / ±10%
Static Price Range: ±10% / 15% / -
Dynamic Price Range: ±3% / -
Price Tolerance Rule: ±30%
Volume Min Rule: 30%
Vol. Int Pre Call: 2min
Vol. Int Extension: 1min
RTP: 1min

Χρονισμός Αγορών Αξιών Χ.Α 
ATHEX’s Cash Markets Schedule  

10:15

RTP

12:00

11:58

17:20

CAM

17:08

17:10

PAP/V
RTP

Surveillance (Market ID: C / Venue ID: XATH)
Closing Price: Significant percent of trades
Price Fluctuation Limits: ±10% / ±30%

CAM ATC

RTP

PAP/V

10:29
10:30

10:15 17:20

17:10

Method 6-2 
(Spot2)

ETF (Market ID: T / Venue ID: XATH)
Closing Price: Last trade price
Price Fluctuation Limits: ±30%
Static Price Range: ±10% 
Dynamic Price Range: ±3%
Price Tolerance Rule: ±30%
Volume Min Rule: 30%
Vol. Int Pre Call: 2min
Vol. Int Extension: 1min
RTP: 1min

PAP/V

13:59
14:0013:45

RTP

CAM

16:0110:16
Forced Sales (only for GTB) (Market ID: E / Venue ID: 
XATH)
Price Fluctuation Limits: Unlimited

CAM

CAMM

PAP/V

Method 6-1, Method 6-3

10:30

Alternative (Market ID: F / Venue ID: ENAX)
Closing Price: Auction and Significant Auction value
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 
active)
Static Price Range: ±100% (±10% if Market Making is 
active)
Dynamic Price Range: ±3%
Price Tolerance Rule: ±30%
Volume Min Rule: 30%
Vol. Int Pre Call: 2min
Vol. Int Extension: 1Min
RTP: 2min

10:15
10:58

RTP

PAP/V

17:20
17:08

Method 6-2 
(Spot2)

10:30

CAM

Alternative Bonds (Market ID: G / Venue ID: ENAX)
Closing Price: Weighted average of the last 30' trades
Price Fluctuation Limits: Unlimited
Static Price Range: ±10%
Dynamic Price Range: ±3%
Price Tolerance Rule: ±30%
Volume Min Rule: 30%
Vol. Int Pre Call: 2min
Vol. Int Extension: 1min
RTP: 1min

Bonds 
(Market ID:O / Venue ID: XATH)
Closing Price: VWAP of last 30' trades
Price Fluctuation Limits: Unlimited
Static Price Range: ±10%
Dynamic Price Range: ±3%
Price Tolerance Rule: ±30%
Volume Min Rule: 30%
Vol. Int Pre Call: 2min
Vol. Int Extension: 1min
RTP: 1min

10:30

Method 6-2 
(Spot2)

ATC

Last update: 

March 2024

Method 6-2 (Spot1)

16:45

Method 6-2 
(Spot2)

CAM

Method 6-2 (Spot1)

16:45
10:15

17:00

17:10

17:20

Method 6-1 (SameDaySettlement)

16:45

CAMM

Method 6-1, Method 6-3

Method 6-2 (Spot1)

Method 6-1 (SameDaySettlement)

17:10

ATC

Method 6-1 (SameDaySettlement)

Method 6-1 (SameDaySettlement)

16:45

CAMM

Method 6-1

Method 6-2 (Spot1)

Method 6-3

Method 6-1 (SameDaySettlement)

CAMM

Method 6-1, Method 6-3

Method 6-2 (Spot1)

Method 6-1, Method 6-3

17:00

 CAM: Call Auction Method / Μέθοδος Συγκέντρωσης Εντολών και Δημοπρασίας
 CAMM: Continuous Automated Matching Method / Μέθοδος Συνεχόμενης Συνεδρίασης
 ATC: At The Closing / Μέθοδος Στη Τιμή Κλεισίματος
 RTP: Random Time Period / Περίοδος Τυχαίου Χρόνου Δημοπρασίας
 PAP/V: Projected Auction Price/Volume / Υπολογιζόμενη Τιμή / Όγκος Δημοπρασίας
Notes / Σημειώσεις:
Η Ενδοημερήσια Δημοπρασία στη Κύρια αγορά πραγματοποιείται μόνο τη 3η Παρασκευή κάθε μήνα. Σε περίπτωση που είναι αργία, πραγματοποιείται 
την αμέσως προηγούμενη εργάσιμη ημέρα.
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.

 Χρονισμός Δεικτών ΧΑ / ATHEX Indices Schedule 

10:26 17:20

Δείκτης Εναλλακτικής Αγοράς / Alternative Market Index

10:58

10:30

Method 6-2 
(Spot2)

10:15

Method 6-1 (SameDaySettlement)

16:45

Method 6-1, Method 6-3

ATC

Method 6-2 (Spot1)

17:10

Warrants (Market ID: W / Venue ID: XATH)
Closing Price: Last trade price
Price Fluctuation: ±50%, adjusted to ±100%, to +200% and 
to +400%

17:20

17:10

RTP

PAP/V

10:29

CAM CAMM

CAM

RTP

PAP/V

10:29

/*

10:15

11:00
10:58

RTP

PAP/V

17:2017:00

10:30

CAM ATC

17:10

Method 6-1 (SameDaySettlement)

16:45

CAMM

Method 6-1, Method 6-3

Method 6-2 (Spot1)

Όλοι οι Δείκτες ΧΑ & iNAV / All ATHEX &  iNAV Indices

Method 6-2 
(Spot2)

Stati c Dynam ic Main A l ternative 
Clos ing  Ref erence 

Pri ce

Yes 10% 3%

No 10% 3%

Yes 15% N/A

No 15% N/A

Yes 10% 3%

No 10% 3%

Yes 15% N/A

No 15% N/A

Yes ± 30% 10% 3%

No ± 10% N/A 3%

Yes ± 30% 15% N/A

No ± 10%

Stati c Dynam ic Main A l ternative 
Clos ing  Ref erence 

Pri ce

Yes

No

Last trade price

Main Market

 Average trades during 

time

 Average trades during 

time

Last trade price

Clos ing  a lgori thm

High or 

Middle or 

Low  

≥ 0,05 ± 10% N/A 3%

Auction and 

Significant 

auction value

Weighted average of 

a percentage of last 

trades, based on the 

transaction value

Volati l i ty 

InterruptersF luctuation 

 l im i ts

Liquidi ty 

Class

Market 

Making
Price

 Main Market -  Low Dispersion

Clos ing  a lgori thm

Low

≥ 0,05 Auction and 

Significant 

auction value

Weighted average of 

a percentage of last 

trades, based on the 

transaction value< 0,05
N/A

Middle

≥ 0,05

± 30% Auction
VWAP of last 30'  of 

trading session
< 0,05

High 

≥ 0,05

± 30% Auction
VWAP of last 30'  of 

trading session
< 0,05

Liquidi ty 

Class

Market 

Making
Price

F luctuation 

 l im i ts

Volati l i ty 

Interrupters

Method 6-1, Special Risk, SDS

16:00

Method 6-1, Special Risk, SDS

16:00

Method 6-1, Special Risk, SDS

16:00

Method 6-1, Special Risk, SDS

16:00

Method 6-1, Special Risk, SDS

Method 6-1, Special Risk, SDS

16:00

16:00

Method 6-1, Special Risk, SDS

16:00

CAMM

ATC

CAM

RTP

10:58
16:45

17:00

PAP/V
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