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Appendix 1 : @12819MIAMIWBINALA

§1222191 1 Maximum executable volume and Minimum imbalance

Bid Offer
Volume Price Price Volume

200 Market Order | Market Order 100

100 1,810.9 1,810.5 100

200 1,810.8 1,810.7 100

100 1,810.7 1,810.9 100

Last sale = 1,810.70
Price Bid Accumulated Offer Accumulated | Matched Vol. Imbalance
Bid Offer

1,811.0 | Market Order =200 200 400 200 -200
Auction price 1,810.9 100 300 100 400 300 -100
1,810.8 200 500 300 300 200
1,810.7 100 600 100 300 300 300
1,810.6 600 200 200 400
1,810.5 600 100 200 200 400
1,810.4 600 Market Order = 100 100 100 500
1,810.3 600 0 0 600

Market Order gudia = s*umﬁsuianhs:ﬁwha Bid gtusie + 1 Tick wsa Offer goge + 1 Tick=1,810.9+0.1=1,811.0
Market Order U8 = 59A17AA1AIISEII9 Bid @18e - 1 Tick wia Offer éingm - 1 Tick =1,810.5-0.1=1,810.4
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@a¢in9¥ 2 Positive imbalance T2is1aavan

Auction price

Bid Offer
Volume Price Price Volume

100 Market Order | Market Order 100

200 1,811.0 1,810.3 100

5,000 1,810.7 1,810.4 100

500 1,810.3 1,810.5 100

1,810.9 100
lastsale=  1,810.70

Price Bid Accumulated Offer Accumulated | Matched Vol. Imbalance
Bid Offer

1,811.1 | Market Order = 100 100 500 100 -400
1,811.0 200 300 500 300 -200
1,810.9 300 100 500 300 -200
1,810.8 300 400 300 -100
1,810.7 5,000 5,300 400 400 4900
1,810.6 5,300 400 400 4900
1,810.5 5,300 100 400 400 4900
1,810.4 5,300 100 300 300 5,000
1,810.3 500 5,800 100 200 200 5,600
1,810.2 5,800 | Market Order =100 100 100 5,700
1,810.1 5,800 0 0 5,800

Market Order gnuda = Sﬁﬁﬁﬁﬁﬁﬂﬂi"ﬁﬂﬂ'ﬁ'\ﬂ Bid goda + 1 Tick wsa Offer gode + 1 Tick=1,811.0+0.1=1,811.1
Market Order 67Un18 = $1A1MEHIAI1521I Bid Aa6 - 1 Tick w3a Offer enge - 1 Tick=1,810.3-0.1=1,810.2
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@hatineii 3 Negative imbalance laisnanaaa

Bid Offer
Volume Price Price Volume

100 Market Order | Market Order 300

100 1,811.0 1,810.2 100

100 1,810.9 1,810.4 100

200 1,810.8 1,810.6 100

200 1,810.5 1,810.9 100

200 1,810.3 1,811.0 100
lastsale=  1,810.70

Price Bid Accumulated Offer Accumulated | Matched Vol. Imbalance
Bid Offer

1,811.1 | Market Order =100 100 800 100 -700
1,811.0 100 200 100 800 200 -600
1,810.9 100 300 100 700 300 -400
1,810.8 200 500 600 500 -100
1,810.7 500 600 500 -100
(Auctionprice | 18106 |  seof 10| 60|  s0f  -100)
1,810.5 200 700 500 500 200
1,810.4 700 100 500 500 200
1,810.3 200 900 400 400 500
1,810.2 900 100 400 400 500
1,810.1 900 | Market Order =300 300 300 600

Market Order ghudia = swmﬁ@aniwsw-jw Bid &v&® + 1 Tick vi5a Offer gosa + 1 Tick=1,811.0+0.1=1,811.1
Market Order U8 = $1AIVIAIAINTEIN Bid @am - 1 Tick wsa Offer enae - 1 Tick = 1810.2 - 0.1=1,810.1
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@197 4 Imbalance =0 12fs1a11na Last sale

Auction price

Bid Offer
Volume Price Price Volume

100 Market Order | Market Order 200

100 1,810.9 1,810.4 100

100 1,810.8 1,810.8 100

100 1,810.2

100 1,810.1

Last sale = 1,810.70
Price Bid Accumulated Offer Accumulated Matched Vaol. Imbalance
Bid Offer

1,811.0 | Market Order =100 100 400 100 -300
1,810.9 100 200 400 200 -200
1,810.8 100 300 100 400 300 -100
1,810.7 300 300 300 0
1,810.6 300 300 300 0
1,810.5 300 300 300 0
1,810.4 300 100 300 300 0
1,810.3 300 200 200 100
1,810.2 100 400 200 200 200
1,810.1 100 500 200 200 300
1,810.0 500 | Market Order =200 200 200 300

Market Order @nudia = sm*uﬁ&janhssuha Bid gv&® + 1 Tick wi5a Offer gosia + 1 Tick =1,810.9+0.1=1,811.0
Market Order @1U1E = $7AITIAIAINS1AI9 Bid @&m - 1 Tick waa Offer enae - 1 Tick = 1810.1-0.1=1,810.0

#1879
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Appendix 2 : @38819M39UATaU18VI Combination Order 8197 liNA1A TN Y (Ticker) wannsaus1@1 Daily Price Limit

1. &3 #1 TTa USDK22 = 10 Ay Ai7an 31.20 uaz a9 #2 Ta USDJ22K22 = 1 dyan Aimen -2.43

Series Bid Offer Daily Price Limit
Volume | Price | Price | Volume Ceiling Floor
uSDJ22 29.68 32.14
@ USDK22 10| 31.20 29.71 32.17
@ USDJ22K22 1] -243 -2.43 2.49

2. fié3 #3 20 USDJ22K22 = 1 dfynyn fisan -2.43 = i:uuﬁ’u@;ﬁﬂﬁﬁ #2 Uaz #3 $1WI% 1 FyRn i -2.43

a

3. i’]ilﬂ’]'i‘%é]“ﬂ’m‘ﬂZLLﬁﬂ\‘llu Ticker A%

Series Volume | Price
USDJ22K22 1 -2.43
USDK22 1 29.89 ® Ticker 789 USDK22 / USDJ22 Alugas 11a1nna'ln Pricing Algorithm 289 Combination Order
USDJ22 1 32.32 DI AWINTFIUA19189TIAN = 29.80 - 32.32 = -2.43 WinALTIATUAYEY USDJ22K22 (-2.43)
® nnsdifiaswuinTicker Price 32.32 289 USDJ22 #Agani Ceiling (32.14)
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