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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  

February 19, 2008
Exchange Notice 
Risk Management 01/08 

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. 
 

Baltic Index 

Code Name Old Parameter Value New Parameter Value 
OMXB10 OMX Baltic 10 4,9% 6,2% 

  

 Danish Stocks 

Code Name Old Parameter Value New Parameter Value 
MAERSK A.P. Möller – Maersk B 7,5% 10% 
TORM D/S Torm 10% 15% 
GN GN Store Nord 15% 20% 
NZYMB Novozymes B 10% 15% 
TRYG Tryg Vesta 10% 7,5% 
VWS Vestas Wind Systems 20% 15% 

  

 Danish Index 

Code Name Old Parameter Value New Parameter Value 
OMXC20 OMX Copenhagen 20 5,4% 5,6% 

 

 Euro Index 

Code Name Old Parameter Value New Parameter Value 
VINX30 VINX30 Index 5,4% 6,1% 
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  Finnish Stocks 

Code Name Old Parameter Value New Parameter Value 
AHL1V Ahlstrom Oyj 15% 7,5% 
AMEAS Amer Sports Oyj 10% 15% 
ACG1V Aspocomp Group Oyj 20% 30% 
ATRAV Atria Yhtymä Oyj A 10% 15% 
DSO1V Done Solutions Oyj 30% 20% 
EFO1V Efore Oyj 15% 20% 
ELQAV Elcoteq Network Oyj A 15% 20% 
HUH1V Huhtamäki Oyj 10% 15% 
KRA1V Kemira Oyj 10% 15% 
OUT1V Outokumpu Oyj 10% 15% 
POS1V Perlos Oyj 25% 20% 
PKC1V PKC Group Oyj 15% 20% 
RMR1V Ramirent Oyj 15% 20% 
RAP1V Rapala VMC Oyj 7,5% 10% 
RUG1V Ruukki Group Oyj 20% 15% 
SAL1V Salcomp Oyj 20% 15% 
SAMAS Sampo Oyj A 7,5% 10% 
SDA1V Sponda Oyj 10% 15% 
SSH1V SSH Communications 40% 30% 
SFT1V Stonesoft Oyj 15% 20% 
SUY1V Suominen Yhtymä Oyj 10% 15% 
TRH1V Trainers House Plc 15% 20% 
YTY1V YIT-Yhtymä Oyj 10% 15% 

 Icelandic Stocks 

Code Name Old Parameter Value New Parameter Value 
FL FL Group 10% 15% 

 Icelandic Index 

Code Name Old Parameter Value New Parameter Value 
OMXI15 OMX Iceland 15 5,5% 6,3% 

 Norwegian Stocks 

Code Name Old Parameter Value New Parameter Value 
DNBNOR DnB NOR ASA 7,5% 10% 
MHG Marine Harvest 30% 25% 
NSG Norske Skog A 15% 20% 
ORK Orkla A 10% 15% 
RCL Royal Caribbean Cruises 10% 15% 
SDRL Seadrill Limited 25% 15% 
TAA Tandberg 20% 15% 
TOM Tomra Systems 20% 15% 

 Norwegian Index 

Code Name Old Parameter Value New Parameter Value 
OBX OBX Stock Index 10% 8,3% 
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 Norwegian Bond 

No changes 
 

Russian Stocks 

No changes 
 

Russian Index 

Code Name Old Parameter Value New Parameter Value 
RIOB EDX FTSE IOB RUS 10 11,5% 12% 

 

Swedish Stocks 

Code Name Old Parameter Value New Parameter Value 
ATCOA Atlas Copco A 10% 15% 
HMB Hennes & Mauritz B 7,5% 10% 
OLDM Old Mutual Plc 15% 10% 
SAND Sandvik 10% 15% 
SEBA SEB A 7,5% 10% 
SHBA Sv. Handelsbanken A 7,5% 10% 
SWMA Swedish Match 7,5% 10% 
VOLVB Volvo B 15% 10% 

 

Swedish Index 

No changes 
 

Swedish Fixed Income 

Code Name Old Parameter Value New Parameter Value 
ST2 ST2 20 25 
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Effective Date for Parameter Changes 

The effective date for Parameter Changes is: 2008-02-26 

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

OMX Derivatives Markets 

  

Karl Klasén David Sjöblom 
Risk Management Risk Management 
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