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MEFF 
MEFF Sociedad Rectora del Mercado de Productos Derivados, S.A.U., con domicilio social en Madrid, Plaza de la Lealtad 1, CIF A-
86595568, e inscrita en el Registro Mercantil de Madrid en el Tomo 30.460, Folio 151, Sección 8, Hoja M-548163. 
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As published in Circulars C-EX-DF-07/2023 and C-EX-ENE-04/2023 and the notice 19/2024, 24 
and 31 December will be working days.  

 

These two sessions will have special trading hours as market closes at 14:00h (Financial 
Derivatives Segment including FX and Energy Derivatives Segment). Therefore, timetable will 
be as follows: 

 

• Trading closing: 14:00h. 

• Cross Trades Acceptance closing: 14:30h. 

• EOD files: about 19:30h.  

 

Given the timetable in the said sessions, the Closing Price for the first maturity of the IBEX 
35 futures contracts will be obtained by the volume weighted average of trades executed in 
the order book between 13:54:00h and 13:54:59h CET with one decimal. If at least 10 trades 
were not executed in this period, MEFF would complete the number of trades up to 10, with 
deadline 13:50:00h.  

 

The Closing price of the xRolling FX Futures will be obtained from the existing average 
spreads in the underlying market between 13:59:00h and 13:59:59h CET.  

 

The UAT environment will remain closed during these two sessions. 
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This material has been prepared by Bolsas y Mercados Españoles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME), its subsidiaries, affiliates 
and/or their branches (together, "BME") for the exclusive use of the persons to whom BME delivers this material. This material or any of its content is not to be 
construed as a binding agreement, recommendation, investment advice, solicitation, invitation or offer to buy or sell financial information, products, solutions or 
services. The information does not reflect the firm positions (proprietary or third party) of the entities involved in the Spanish Securities Market. BME is under no 
obligation to update, revise or keep current the content of this material, and is subject to change without notice at any time. No representation, warranty, 
guarantee or undertaking – express or implied – is or will be given by BME as to the accuracy, completeness, sufficiency, suitability or reliability of the content of 
this material. 

The opinions presented are theoretical and, therefore, the content hereof is intended for informational purposes only and should not be used for portfolio or 
asset valuations, or as the basis for any investment recommendations. Neither contributing Entities, nor Bolsas y Mercados Españoles, Sociedad Holding de 
Mercados y Sistemas Financieros S.A.(BME) nor any of its subsidiaries, accept responsibility for any financial loss or decision made based on the information 
contained in this material. In general, neither Bolsas y Mercados Españoles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME) nor any of its 
subsidiaries, nor the contributing Entities, their directors, representatives, associates, subsidiaries, managers, partners, employees or advisors accept any 
responsibility for this information or unauthorised use of the same. 

This material is property of BME and may not be printed, copied, reproduced, published, passed on, disclosed or distributed in any form without the express prior 
written consent of BME. 

2023 Bolsas y Mercados Españoles, Sociedad Holding de Mercados y Sistemas Financieros S. A. All rights reserved. 
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https://twitter.com/GrupoBME
https://www.flickr.com/photos/archivobme/
https://www.linkedin.com/company/grupo-bme
https://www.youtube.com/user/GrupoBME/

