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Closing Price Methods on Cash Market- ATHEX Resolution 22

Main market « Auction (see next slides)
Surveillance - VWAP of a percentage of last trades based on significant value
Method (see next slides
ETFs - Lasttrade (alternatively, the Start of day price)
Warrants - Lasttrade (alternatively, the Start of day price)
Bonds Market «  VWAP of last 30 minutes’ trades of trading session (alternatively, 60 minutes’)
Alternative Market - VWAP of 30% of lasttrades (alternatively, the Start of day price)

Alternative Bonds Market - VWAP of last 30 minutes’ trades of trading session (alternatively, 60 minutes’)



Closing Price Calculation - Main Market (1/2)

Graph of closing price calculation of securities of High or Middle trading activity
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Closing Price Calculation - Main Market (2/2)

Graph of closing price calculation of Securities of Low trading activity
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Parameters of closing price calculation in Main market

The closing price calculation of Main market’s shares can be found in Resolution 22 of ATHEX.
The parameters are the following:

Price ToleranceRule
» PriceTolerance Rule: 30% of Static limitfrom last trade’s price

MKT/ATORule
- Auction Volume < 3(MKT/ATO buy orders volume before the auction) OR
« Auction Volume = 3 (MKT/ATO sell orders volume before the auction)

Vmin Rule
« 30% of daily trades

SCAV (Significant Auction Value)
- Comparison of auction trading value with Max(100€, 0.0001%*capitalization)

SLTV (Significant Last Trade Value)
« Comparison of last 30% of trades’ value with Max(100€, 0.0001%* capitalization)

SSV (Significant SessionValue)
« Comparison of session’s trading value with Max(200€, 0.0002%* capitalization)

* The capitalization takes into account the previous day’s closing price of securities.



Closing price Calculation - Surveillance Market

Graph of closing price calculation of Securities of Surveillance Market

The Closing Price is the VWAP of the
] 30% of the last trades
2o :

s the value of the last 30% of the N y o

trades higher than the Significant TheClosing Prica Is the\.fWAPof

Trade Value? ) /themﬂ% of the session’s trades
' D\ Is the value of all the trades of . <
| the session higher than the
| Significant Session Value? o _ | The Closing Price will be the Start
\ : ~ .
S - L § Of Day Price

The closing price calculationof Surveillance market's shares can be found in Resolution22 of ATHEX. 7he parametersare the following:

SLTV (SignificantLast Trade Value)

« Comparison of last 30% of trades’ value with Max(100€, 0.0001%* capitalization)

SSV (Significant SessionValue)

 Comparison of session’s trading value with Max(200€, 0.0002%* capitalization)

* The capitalization takes into account the previous day’s closing price ofsecurities.



Closing Prices at ATHEXGROUP.GR

The Closing Prices are uploaded in daily base on the ATHEXGROUP Official Website:

Stocks Closing Prices

ETFs Closing Pri

Bon losing Pri


https://athexgroup.gr/en/market-data/statistics/eod-closing-prices/regulated/stocks
https://athexgroup.gr/en/market-data/statistics/eod-closing-prices/regulated/etfs
https://athexgroup.gr/en/market-data/statistics/eod-closing-prices/regulated/bonds
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