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E F F I C I E N T  S E C U R I T I E S  T R A N S A C T I O N S  

August 29, 2007
Exchange Notice 
Risk Management 06/07 

Changes in OMS Parameter Values 
 
OMX Derivatives Markets has decided to change the valuation intervals in the Parameter Value List, see 
Appendix 11 in OMX Derivatives Markets Rules & Regulations. 
 
New parameters for the affected instruments are specified below. 
 

Danish Stocks 

No changes 
 

Danish Index 

Code Name Old Parameter Value New Parameter Value 
OMXC20 OMX COPENHAGEN 20 5,1% 5,3% 

 

Euro Index 

Code Name Old Parameter Value New Parameter Value 
VINX30 VINX30 INDEX 5,1% 5,3% 

 

Finnish Stocks 

Code Name Old Parameter Value New Parameter Value 
CTL1V COMPTEL OYJ 20% 15% 
FIA1S FINNAIR OYJ 15% 10% 
HKSAV HKSCAN CORP. 10% 15% 
KESBV KESKO OYJ 10% 15% 
LAT1V LASSILA & TIKANOJA 10% 15% 
ENOKI NOKIA OYJ 7,5% 10% 
NOA1V NORDIC ALUMINIUM 15% 20% 
OKOAS OKO OSUUSPANKKIEN 7,5% 10% 
SSH1V SSH COMMUNICATIONS 30% 40% 
STCBV STOCKMANN OYJ B 7,5% 10% 
TUT1V TURVATIIMI OYJ 10% 15% 
WRTAV WÄRTSILÄ OYJ A 10% 15% 
WRTBV WÄRTSILÄ OYJ B 10% 15% 
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Icelandic Stocks 

No changes 
 

Icelandic Index 

Code Name Old Parameter Value New Parameter Value 
OMXI15 OMX ICELAND 15 5,4% 5,5% 

 

Norwegian Stocks 

Code Name Old Parameter Value New Parameter Value 
TEL TELENOR ASA 15% 10% 

 

Norwegian Index 

No changes 
 

Norwegian Bond 

Code Name Old Parameter Value New Parameter Value 
3NFRA 3NFRA 35 40 
12NFRA 12NFRA 35 30 

 

Russian Stocks 

No changes 
 

Russian Index 

No changes 
 

Swedish Stocks 

Code Name Old Parameter Value New Parameter Value 
NOKIA NOKIA 7,5% 10% 
SECUB SECURITAS B 10% 15% 
VOLVB VOLVO B 10% 15% 
VGAS VOSTOK GAS LTD SDB 20% 15% 

 

Swedish Index 

No changes 
 

Swedish Fixed Income 

Code Name Old Parameter Value New Parameter Value 
STIBOR STIBOR 30 25 
R2 R2 25 20 
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Effective Date for Parameter Changes 

The effective date for Parameter Changes is: 2007-09-05 

For further information concerning this exchange notice please contact David Sjöblom or Karl Klasén, 
telephone +46 8 405 60 00, or riskmanagement@omxgroup.com 
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Karl Klasén David Sjöblom 
Risk Management Risk Management 
 
 
 
 
 
 
 
 

 


