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Introduction of AEX Daily options 
 
Executive Summary 
 
Trading in AEX Daily options on the derivative markets in Amsterdam will start on 31 March 2008. 
 
 
1. Further to Amsterdam Notice 07/045, Liffe hereby announces that trading in AEX Daily 

options on the derivative markets in Amsterdam will start on 31 March 2008 at 9:01 a.m. 
(CET). 

 
2. The following members will fulfil a role as Primary Market Maker: 
 

- Curvalue III B.V. 
- IMC Trading B.V. 
- Leopark Options B.V.  
- Optiver v.o.f. 
- Saen Options B.V. 

 
There will be no Competitive Market Makers for these products. 
 

3. The above mentioned liquidity providers on the derivative markets should comply with the 
maximum spread and minimum size obligations as mentioned in the Appendix. These 
conditions will be applicable up to and including 24 April 2008 whereupon new Liquidity 
Provider agreements will become effective. 
 

 
 



 
   

 
 
 

 
 
 
4. With reference to Amsterdam Notice 07/030, Appendix 1, Liffe furthermore announces that 

price limits for AEX Daily options are equal to those of the AEX Weekly options and AEX-
Index® options.  

 
5. As from Friday 28 March 2008 after close of business option series of the Daily options 

concerned will be published on our website, see: 
http://www.euronext.com/news/allnews/wide/news-1938-EN.html 

 
 
 
Further Information  
For further information regarding this notice, please call the quality of derivative markets department 
on +31 20 5505002. 
 
 
 
27 March 2008 
 



 
   

 
 
 

Appendix 
 

Minimum size and maximum spreads obligations in AEX Daily options 
 

 
 
 

Bid price: Maximum spreads

0.00 - 0.50 0.20

0.51 - 2.50 0.25

2.51 - 5.00 0.30

5.01 - 10.00 0.35

10.01 - 20.00 0.45

20.00 - 30.00 0.70

30.00 - 40.00 0.90

40.00 - 50.00 1.00

> 50.00 1.50

minimum size 10


