
The Euro
Brussels, 
Amsterdam
 

 

 

 
 
ISSUE D
EFFECT
 
INTRO
PROCE
 
Executi
This No
Settleme
special m
available
of the un
determin
 
1. 
 
1.1 

 
1.2 

 
2. 
 
2.1 

 
2.2 

 

onext Derivativ
Euronext Lisb

m, Brussels, Lis

E

DATE: 
TIVE DATE

ODUCTION 
EDURES IN

ve Summar
tice provides
ent Price (“E
market circum
e for trading 
nderlying Ind
nation of the 

Introductio

This notice i
Delivery Set
Index (“Clos

In the event 
relevant Clo
this Notice w
Value. Thes
any and all p
market circu

Introductio

In order to s
NYSE Liffe
Products on 
determined. 

If not later th
Liffe notifie
Services, an 
investigate s
shall re-calc
made in resp
expiry of suc

ves Markets c
on, Euronext P

sbon, Paris and 

Euronext N.V.  

LISB

E: 

OF PROVI
N THE EVEN

ry 
s Members w

EDSP”), and 
mstances. Th
 by NYSE L
dex. These p
 EDSP in the

on 

is applicable
ttlement Pric
sing Index V

that there ar
osing Index V
will be applie
e procedures
previous proc
umstances. 

on of a Provi

afeguard the
 will publish
the expiry d
The Provisio

han 30 minu
s Market Ser
alleged or a

such alleged 
ulate the ED

pect of any e
ch 30 minute

Web s
comprise the m
Paris and LIFF
London market

|  PO Box 1916

BON NO

26 Septe
26 Septe
 

ISIONAL ED
NT OF SPE

with details o
the procedur
hese procedu

Liffe Lisbon/P
procedures re
e event of sp

 to those Ind
ce (“EDSP”) 
Value”). 

re issues whic
Value (“speci
ed the Produ
s will be adop
cedures with

isional EDSP

e EDSP proce
h to the mark
day, as soon a
onal EDSP w

utes after the 
rvices of, or 

apparent error
or apparent 

DSP accordin
rror notified 
e period. 

site:  www.nyx.c
markets for de
FE Administrati
ts. Euronext is p

63  |  1000 GD A

 
OTICE N

ember 2011
ember 2011

DSP FOR IN
ECIAL MAR

of the introdu
res to be foll
ures apply to 
Paris that hav

eplace any an
pecial market

dex Futures a
is determine

ch impact th
ial market ci

ucts that have
pted by NYS

h regard to th

P 

ess against m
ket a provisio
as reasonably
will be publis

Provisional E
there otherw
r in the EDS
error. If in th

ngly. No corr
to Market S

com/liffe 
rivatives opera
on and Manag

part of the NYSE

Amsterdam  |  T

EURONEX

No. 11/1

NDEX PRO
RKET CIRC

uction of a pr
owed when d
all Index Fu

ve an EDSP 
nd all previou
t circumstanc

and Options (
ed by the clo

he calculation
ircumstances
e an EDSP de
SE Liffe at it
he determinat

manifest erro
onal EDSP (“
y practicable
shed to the m

EDSP is pub
wise comes to
SP, Market Se
heir opinion 
rection or re-
Services or co

ated by Eurone
gement, referre
E Euronext grou

The Netherland

XT DERIVA

1174 

ODUCTS AN
CUMSTANC

rovisional Ex
determining 

utures and Op
determined b

us procedure
ces. 

(“the Produc
osing value o

n and/or publ
s”), the proce
etermined by
ts absolute di
tion of the E

r in the calcu
“Provisional 
e after the ED
market via a f

blished, any M
o the attentio
ervices shall
an error has 
calculation o
oming to thei

ext Amsterdam
ed to respectiv
up. 

ds 

ATIVES MA

ND EDSP 
CES 

xchange Deli
the EDSP in
ptions made 
by the closin

es with regard

cts”) which E
f the underly

lication of th
edures descri
y the Closing
iscretion, and
DSP in spec

ulation of the
EDSP”) for 

DSP has been
front-end me

Member of N
on of Market 
l promptly 
been made, t

of the EDSP 
ir attention a

, Euronext 
vely as the 

ARKETS

ivery 
n case of 

ng value 
d to the 

Exchange 
ying 

he 
ibed in 
g Index 
d replace 
ial 

e EDSP, 
the 

n 
essage. 

NYSE 

they 
shall be 

after the 



  

2.3 At the end of the 30 minute period after the publication of the Provisional EDSP, the EDSP 
shall be declared Final, and no further adjustment will be possible. The Final EDSP will be 
published to the market via a front-end message. 

 
3.  Alternative Procedures for the Determination of the EDSP 
 
 
 Event: - No Closing Index Value is calculated or published to the market or 

there is no closing auction in the relevant underlying NYSE Euronext 
market. 

 
 The single last calculated and published Official Index Value will be used to determine the 

relevant EDSP. 
 
4 General remarks 
 
4.1 Where the special market circumstances have been applied by NSYE Liffe, then the resulting 

EDSP will be published to the market via info-flash or such means of communications as 
NYSE Liffe sees fit. 

 
4.2 Members will be advised of the invocation of any of the above procedures via the market 

status webpage: http://marketstatus.euronext.com/derivative.htm . 
 
4.3 NYSE Liffe reserves the right to amend any of the procedures detailed above. 
 
4.4. In case of special market circumstances where none of the procedures described above can be 

applied, NYSE Liffe may determine alternative procedures as appropriate. Notification of 
alternative procedures will be made by way of Info-Flash or such means of communications 
as NYSE Liffe sees fit. . NYSE Liffe may continue to develop procedures for those scenarios 
not covered by this Notice, and will advise Members accordingly. 

 
For further information in relation to this Notice, Members should contact: 
 
 
NYSE Liffe 
Market Services  

Members based in: 
UK and all other countries: +44 (0)20 7379 2001 
The Netherlands:  +31 (0)20 550 5060 
France:  +33 (0)1 49 27 1800 
Belgium:  +32 (0)2 509 9815 

 
marketservices@nyx.com  

 


