SERVICE HOTLINE

REFERENCE NUMBER: 246/2019
13 November 2019

DELTA OPTION TICK SIZE CHANGE

Clients are advised that the tick size for Delta option instruments will be changed
from 0.01 to 0.0001. This is applicable for Equity Derivatives and Currency
Derivatives Delta option instruments.

The current tick size is set to 0.01 (1% when converted to percentage format),
preventing clients from entering a volatility with decimals e.g. 10.25%.

Update to client reference data files

The Tick Structure Entries reference data file will be updated with the Tick Value
of 0.0001.

The changes will be applied in the CTS environment effective Monday, 18
November 2019 and in production effective Monday, 2 December 2019.
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