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Saudi Exchange Single Stock Futures Contract specifications
Product Code Single Stock Futures (SSF)
Underlying Stock Saudi Aramco -‘AL Rajhi - SABIC‘ - Saud‘i Teleco.rfl - Alinma
Maaden - Saudi Kayan - Almarai - Saudi Electricity - SNB
Contract Size 100 shares
Minimum Price Fluctuation (Tick) 0.10 Points Valued at 10 SAR
Daily Price Limits 20%

Contract Months
Current month, next month and the next two quarters.
Daily Settlement Price

The daily settlement price of the futures contract shall be determined using the Theoretical
Futures Price (TFP) calculated by Mugassa at the market closing time.

Final Settlement Price

Closing price of the underlying on Contract Expiration Date”

Settlement Cash settled, T+0°

Price Decimals 2

Negotiated Deals Yes

Market Making Yes

Trading Hours Pre-open (Opening Auction): 9:00 - 9:30

Open (Continuous trading): 9:30 —15:30

Contract Expiration Date The third Thursday of the expiry month.
If that day is not a trading day, the contract will
expire on the preceding trading day.

1 For more details on TFP calculation please visit Saudi Exchange & Mugassa website.

2 In the absence of valid market prices consistent with the fair market value of the contract, Saudi Exchange may define a
reasonable final settlement price representative of market conditions in accordance with global standards.

3 Prices are MTM, T+0. While payment settlements are T+1.



