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EDX London Limited 

Rule Amendment Notice 39 

4 June 2007 
 
OMXSB Derivatives products 
 
On 4 June 2007 EDX London, in conjunction with its Nordic Exchange partners, has launched 
futures contracts based on the OMXSB™ index. The OMXSB™ index is a free-float adjusted 
tradable index consisting of the 80 - 100 largest and most liquid companies traded on Stockholm 
Stock Exchange. The futures are cash settled and are denominated in Swedish Kronor. The 
trading hours are CET 09.00-17.20.  The Rules governing trading, clearing and settlement of 
derivatives on the OMXSB index are based on those governing the OMXS30.  
 
The Rules of EDX London have been amended to reflect the introduction of futures contracts 
based on the OMXSB Index. Part EDX.4.14 has been introduced to reflect this development. 
 
In addition, Cleared Only Forwards and Options contracts based on the OMXSB are introduced at 
Part COR 12 and rules relating to the settlement of Cleared Only OMXSB Contracts are 
introduced at Parts COR 12.4. Changes to Parts COR 1 (Introduction), COR 1.2 (Definitions), 
COR 2.1 (Trade Matching) and COR 2.5 (Delivery and Settlement of Cleared Only Contracts) 
have been made to reflect the introduction of these Cleared Only Contracts. 
 
The Fee Schedule at Appendix A to the Rules of EDX London has been amended to include the 
relevant fees for Futures contracts based on the OMXSB Index, Cleared Only OMXSB Forwards 
and Options.  
 
EDX has also amended the Market Maker Agreement at Appendix D to introduce a Market Maker 
scheme for OMXSB products. Please note that trading and clearing will be free of charge for 
those Market Makers who have signed up for market making OMXSB until 31 December 2007. 
 
All the abovementioned Rule amendments take effect on 4 June 2007. 
 
 
Additional amendments to Appendix A 
 
As announced in Exchange Notice 2007/103 issued on 28 May 2007, EDX London has 
implemented fee changes for Russian IOB DR and FTSE Russia IOB contracts. These contracts 
have been under a fee holiday since launch on 1 December 2006 and from 1 June 2007 fees will 
be applicable as outlined in Appendix A. 
 
The amendments to Appendix A take effect on 1 June 2007. 
 
 
 
 
 



The following pages should be removed from the Rulebook and replaced with the new version 
herewith: 

 
CONSOLIDATED CONTENTS 
 

PART EDX.4.14 FUTURES CONTRACTS BASED ON THE OMXSB INDEX 
(new rule to be added to the Rulebook) 

EDX.4.14.1 Introductory  
EDX.4.14.2 Interpretation  
EDX.4.14.3 Contract Specifications 

EDX.4.14.3.1 Contract Specifications: Standardised OMXSB Futures  
EDX.4.14.4 Listing of New Series  
EDX.4.14.5 Designation of Expiration Months  
EDX.4.14.6 Payment of Fees  
EDX.4.14.7 Market Making Obligations 
EDX.4.14.8 Market Maker Fee Discount  
EDX.4.14.9 Market Making: Alarms and Sanctions  
EDX.4.14.10 Orders  
EDX.4.14.11 Registration of off-exchange transactions  
EDX.4.14.12 Requests for Re-Registration  
EDX.4.14.13 Cancellation of Incorrect Transactions  
EDX.4.14.14 Expiration Settlement Price  
EDX.4.14.15 Expiration and Settlement – OMXSB Futures Contracts  
EDX.4.14.16 Daily Cash Settlement: OMXSB Futures Contracts  
EDX.4.14.17 Closing Transactions: OMXSB Futures Contracts  
EDX.4.14.18 OMXSB Futures Contracts: Expiration Settlement  
EDX.4.14.19 Index Ombudsman  

Appendix 1 to Part EDX.4.14: Conditions for the OMXSB Index  
 

PART COR 1      INTRODUCTION 
COR 1.1 Introduction and Status of Cleared Only Contracts  
COR 1.2 Definitions  

 

PART COR 2      TRADE MATCHING 
COR 2.1 Trade Reports Concerning Cleared Only Contracts  
COR 2.5 Delivery and Settlement of Cleared Only Contracts – General 

 

PART COR 12 CLEARED ONLY CONTRACTS BASED ON THE OMXSB 
INDEX (new rule to be added to the Rulebook) 

COR 12.1 Contract Specifications 
COR 12.1.1 Contract Specifications: Cleared Only Contracts – OMXSB Index 

Forwards  
COR 12.1.2 Contract Specifications: Cleared Only Contracts – OMXSB Index Options  

COR 12.2 Cleared Only Options: Exercise  
COR 12.3 Cleared Only Options: Standard Exercise  
COR 12.4 Settlement of Cleared Only OMXSB Index Contracts: General and Application of 

Rules in Part EDX.4.14  
 
APPENDICES 
 

APPENDIX A  :  FEE SCHEDULE   
APPENDIX D  :  MARKET MAKER AGREEMENT  
  

 
Any questions concerning this Rule Amendment Notice should be directed to Simon Tyrrell on 
+44 (0)20 7797 4686. 
 
London 
4 June 2007 


