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Participation BX 5| & 0% Qualified DLP and IA (Index Arbitrage) only
DLP B X WNIA (fBEcEEs1#E) OH
Trading universe Ed&E8HA Nikkei 225 constituent stocks
H #% 225 H# Rl sai

Market Hours —~—4 > BR#E] 08:20 - 16:00JST
08:20 — 16:00 (HLAUFERH)

Matching F2E R LD HE: Continuous with price/time priority and no cross action among DLPs
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Order Types {E3CTESR Limit, DAY (DLPs), IOC (1As)

Jefl. DAY 3L (DLP &) | 10CHEL (IA D &)

Order Entry Protocol F&¥E 5 OUCH, FIX
OUCH #%Hi, FIX#&H

Market Data ~—4 > +h5—#&  Direct feed (ITCH), Market Data Vendor feed, JSDAPTS Information Network
ALY FEME, ~—F v T —F XX —f%H, ISDA T v hU— 27 #%H

Commission F#ck} DLPs: 0.4 bps
IAs: Free &5}
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@ e (bps) (bps)
400 0.1 2.5
400 800 0.2 25 5.0
800 1,600 0.4 25 5.0
1,600 3,200 0.8 2.5 5.0
3,200 6,400 1.6 25 5.0
6,400 12,800 3.2 25 5.0
12,800 25,600 6.4 25 5.0
25,600 51,200 12.8 25 5.0
51,200 25.6 5.0
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