
 

29 May 2009 
 
PROJECT: NYSE Arca Europe 
 
NYSE Arca Europe tick size changes effective 1 June 
2009   
 
Following the info-flash of 27 May 2009, in which NYSE Euronext announced NYSE Arca Europe’s 
plans, following customer demand, to adjust its trading tick sizes with a view to matching and 
harmonising with other multi-lateral trading facilities (MTFs), an additional change has been made to 
the tick table index for UK securities on the FTSE 100 and Swiss securities. The changes are marked 
in bold in the below table.  
 
Tick size table effective in Production as of 1 June 2009  
 

Price Increments Class Tick Table index Price Range Tick Size 
0 9.999 0.001 German, Finnish and Austrian Securities 1A; 1E; 1L 73(M) ; 70 (M); 75 (C)  

10   0.005 
0 0.2499 0.0001 

0.25 0.9995 0.0005 
1 1.999 0.001 
2 4.9975 0.0025 
5 9.995 0.005 

Italian Securities 1B 76 (M) 

10   0.01 
0 14.995 0.005 

15 39.99 0.01 
40 149.95 0.05 

150 499.875 0.125 
500 4,999.75 0.25 

Swedish Securities 1C  77 (M)  

5,000   0.5 
0 14.99 0.01 

15 49.95 0.05 
50 99.9 0.1 

100 249.75 0.25 
250 499.50 0.5 

Norwegian Securities 1D 72 (C)  

500   1 
0 4.99 0.01 
5 9.95 0.05 

10 49.9 0.1 
50 249.75 0.25 

250 499.5 0.5 
500 4,999 1 

5,000 19,990 10 

Danish Securities 1F 74 (C)  

20,000   100 
0 9.99 0.01 

10 199.9 0.1 
UK Securities - FTSE 100 1G 71 (C)  

200 499.75 0.25 
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500 999.5 0.5 
1,000   1 

0 9.99 0.01 
10 499.75 0.25 

500 999.5 0.5 
Other UK Securities 2G 78 (C)  

1,000   1 
0 99.995 0.005 

100 249.99 0.01 
250 499.975 0.025 
500 999.95 0.05 

1,000 4,999.9 0.1 

Swiss Securities 1J 79 (M) 

5,000   0.5 
0 49.99 0.01 Spanish Securities 1K 80 (I) 

50   0.05 

 
(C): denotes a new tick table index created 
(M): denotes an existing tick table index modified 
(I): denotes an existing tick table not modified 
 
 
Exceptions 
 

Security Name Class NAE Code ISIN Code 
UMTF 
Code Currency 

Primary 
Market 

MIC 
Static Tick 

Size 
Deutsche Telekom AG 
Namens-Aktien o.N. 1A HFT000003070 DE0005557508 DTEd EUR XETR 0.001 
GLAXOSMITHKLINE 1G HFT000000878 GB0009252882 GSKl GBp XLON 0.5 
TESCO 1G HFT000007139 GB0008847096 TSCOl GBp XLON 0.1 
VODAFONE GROUP 1G HFT000002247 GB00B16GWD56 VODl GBp XLON 0.05 

 
Please note that Trading Group 2G has been created for UK stocks outside the FTSE100. 
 
The Excel file attached with this info-flash details the split between trading groups 1G and 2G.  
 
 
The tick size banding table available at the locations below will be updated to facilitate automatic 
processing as of Friday, 29 May at 17.30 CET.  
 
www.euronext.com/NYSEArcaEurope > Market Model  
[click on Technical Parameters (tick sizes) at the top of the page] 
www.euronext.com/cashmembers > Market/IT documentation > Market Model > Tick Sizes 
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http://www.euronext.com/NYSEArcaEurope
http://www.euronext.com/editorial/wide/editorial-50120-EN.html#body02#body02
http://www.euronext.com/cashmembers


For further information relating to NYSE Arca Europe, please contact your local account manager or, 
for technical information, please contact Customer Technical Support (CTS) or the Universal Trading 
Platform Support Desk, details of which are given below: 
 
Customer Technical Support (CTS) 
Tel: +33 (0)1 4927 5050 
Email: cts@nyx.com  
 
Universal Trading Platform Support Desk     
Tel: +33 (0)1 4927 5090    
Email: utp@nyx.com   
 
Universal Trading Platform Support Desk opening hours:   
Monday – Friday: 09.00 – 18.00 CET  
(06.00 – 09.00 and 18.00 – 21.00 CET calls are redirected to the CTS Help Desk)  
 
Kind regards, 
 
NYSE Euronext European Cash Markets 
 

CONTACT: If you have any questions regarding the above, please contact us via email at 
naesales@nyx.com 
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