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November 26, 2008
Exchange Notice 
Risk Management 27/2008 

Changes in OMS Parameter Values 
 
 
NASDAQ OMX Derivatives Markets has decided to change the valuation intervals in the Parameter 
Value List, see Appendix 11 in NASDAQ OMX Derivatives Markets Rules & Regulations. 
 

Baltic Index 

No changes. 
 

Danish Index 

Code Name Old Parameter Value New Parameter Value 
OMXC20 OMX Copenhagen 20 14,1% 11,2% 

 

Danish Stocks 

Code Name Old Parameter Value New Parameter Value 
CARLB Carlsberg B 15% 20% 
MAERSK A.P. Möller-Maersk B 15% 20% 
VWS Vestas Wind Systems 25% 30% 

 

Euro Index 

Code Name Old Parameter Value New Parameter Value 
VINX30 VINX30 Index 12,3% 10,6% 

 

Icelandic Stocks 

No changes. 
 

Icelandic Index 

No changes. 
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Finnish Stocks 

Code Name Old Parameter Value New Parameter Value 
AFE1V Affecto Genimap Plc 20% 15% 
AHL1V Ahlstrom Oyj 7,5% 15% 
ALD1V Aldata Solution Oyj 30% 25% 
ASU1V Aspo Oyj 7,5% 15% 
ATRAV Atria Yhtymä Oyj A 20% 15% 
CNC1V Cencorp Oyj 20% 30% 
CPMBV Capman Oyj B 10% 20% 
CRA1V Cramo Plc 20% 15% 
CTH1V Componenta Oyj 15% 20% 
CTL1V Comptel Oyj 20% 15% 
DIG1V Digia Oyj 20% 15% 
DSO1V Done Solutions Oyj 40% 30% 
ELQAV Elcoteq Network Oyj A 25% 20% 
ENOKI Nokia Oyj 20% 15% 
ETIEN Tietoenator Oyj 25% 20% 
ETLSN Teliasonera 20% 15% 
FIA1S Finnair Oyj 20% 15% 
FISAS Fiskars Oyj Abp A 10% 15% 
FUM1V Fortum Oyj 10% 15% 
GLA1V Glaston Oyj Abp 15% 20% 
HKSAV HKScan Corporation 20% 15% 
LEM1S Lemminkäinen Oyj 10% 15% 
MRLAV M-Real Oyj A 20% 15% 
MRLBV M-Real Oyj B 20% 15% 
NOA1V Nordic Aluminium Oyj 20% 25% 
NVABV Norvestia Plc 10% 15% 
PKC1V PKC Group Oyj 10% 15% 
POH1S Pohjola Bank Plc 15% 20% 
PON1V Ponsse Oyj 10% 15% 
RAP1V Rapala VMC Oyj 10% 15% 
RMR1V Ramirent Oyj 30% 25% 
ROC1V Rocla Oyj 20% 25% 
SAA1V Sanoma 7,5% 10% 
SSH1V SSH Communications Secur 50% 40% 
SUY1V Suominen Yhtymä Oyj 15% 20% 
TAFPS Tamfelt Oyj Abp Etu 7,5% 15% 
TEM1V Tecnomen Oyj 20% 15% 
TPS1V Technopolis Oyj 15% 25% 
VAIAS Vaisala Oyj A 20% 15% 
WRT1V Wärtsilä Oyj Abp 20% 25% 
XNS1V Ixonos Oyj 20% 15% 
YTY1V Yit-Yhtymä Oyj 20% 15% 
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Norwegian Stocks 

Code Name Old Parameter Value New Parameter Value 
NHY Norsk Hydro 20% 25% 
NSG Norske Skog A 25% 30% 
SDRL Seadrill Limited 15% 25% 
TEL Telenor Asa 10% 15% 
TGS TGS Nopec Geophys Co 20% 25% 
TOM Tomra Systems 20% 15% 
YAR Yara International Asa 20% 25% 

 

Norwegian Index 

No changes. 
 

Norwegian Bond 

No changes. 
 

Swedish Stocks 

Code Name Old Parameter Value New Parameter Value 
ABB ABB Ltd 15% 20% 
ALFA Alfa Laval 25% 20% 
ALIV Autoliv SDB 10% 15% 
ATCOA Atlas Copco A 15% 20% 
ELUXB Electrolux B 25% 20% 
ENRO Eniro 20% 15% 
ERICB Ericsson B 25% 20% 
INVEB Investor B 10% 15% 
MIC Millicom Intl Cell 15% 25% 
NISCB Niscayah Group 15% 25% 
NOKIA Nokia Corporation 20% 15% 
SCAB SCA B 20% 15% 
SWEDA Swedbank A 20% 25% 
TIEN Tietoenator 25% 20% 
TLSN Teliasonera 20% 15% 
TRELB Trelleborg B 15% 20% 

 

Swedish Index 

No changes. 
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Swedish Fixed Income 

Code Name Old Parameter Value New Parameter Value 

STIBOR STIBOR-FRA 40 35 
R2 R2 35 30 
R5 R5 30 25 
R10 R10 30 25 
ST2 ST2 40 35 
ST5 ST5 35 30 
SPA2 SPA2 40 35 
SPA5 SPA5 40 35 
NBHYP2 NBHYP2 40 35 
NBHYP5 NBHYP5 40 35 

 

Effective Date for Parameter Changes 

The parameter changes will be effective in the evening margin calculations of 2008-12-03. 
 

Legal disclaimer: This Exchange Notice is provided only as notification to NASDAQ OMX Derivatives Markets 
participants and other contracting parties of NASDAQ OMX Derivatives Markets and is not intended for any 
other purposes. Prior to taking any action based on the above information, the Rules and Regulations of 
NASDAQ OMX Derivatives Markets (“Rules”) should be fully understood. NASDAQ OMX Derivatives Markets is 
not responsible for any misinterpretation of the information provided in this Exchange Notice. Subject to the 
Rules, NASDAQ OMX Derivatives Markets assumes no liability for the accuracy or completeness of the 
contained information or for any damages arising from actions taken on the basis of this Exchange Notice. 

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

NASDAQ OMX Derivatives Markets 

  

David Sjöblom Albert Lindblom 
Risk Management Risk Management 
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