
   

 

 

MARKET NOTICE 

 

Date: 31 July 2009 

Market Notice Number: 34 

Subject: New Dynamic Tick Size Range for LSE Instruments 

 

 

Please be advised that following the FESE Tick Size Harmonisation Consultation process Equiduct will 

implement in production FESE 2 dynamic tick size table applicable for LSE Instruments with effect from 

start of trading on the 10th August 2009.  For your information the FESE 2 dynamic tick size table is 

shown in the table below; 

Price Range Tick Size 

Less than 0.5  0.0001 

0.5 - 0.9995 0.0005 

1 - 4.999 0.001 

5 - 9.995 0.005 

10 - 49.99 0.01 

50 - 99.95 0.05 

100 - 499.9 0.1 

500 - 999.5 0.5 

1000 - 4999 1 

5000 - 9995 5 

10000 or more 10 

 



   

 

In addition, the following static tick sizes will be applied for: 

 

ISIN Security Name Symbol Tick Size 

GB00B03MLX29 RDS 'A' RDSAGBX 0.5 

GB0005405286 HSBC HLDGS HSBAGBX 0.1 

GB00B1XZS820 ANGLO AMERICAN AALGBX 0.5 

GB0009895292 ASTRAZENECA AZNGBX 0.5 

GB0031348658 BARCLAYS BARCGBX 0.05 

GB0000566504 BHP BILLITON BLTGBX 0.5 

GB0007980591 BP BP_GBX 0.05 

GB0030913577 BT GROUP BT_AGBX 0.05 

GB0009252882 GLAXOSMITHKLINE GSKGBX 0.5 

GB0008706128 LLOYDS GRP. LLOYGBX 0.01 

GB0007188757 RIO TINTO RIOGBX 0.5 

GB00B16GWD56 VODAFONE GROUP VODGBX 0.05 

 

 

These changes will be made to our UAT environment effective from start of trading on the 3rd August 

2009 to allow for user testing prior to the change being implemented in Production. 

 

Please do not hesitate to contact Market Control on +44 20 7618 0909 if you have any questions 

regarding the above. 
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