NASDAQ OMX

RMM Spread Requirement

Spread requirements, options

Bid price Normal market “Fast market” ¥
<? 0.75 1.50
<10 1.50 3.00
<20 2.25 4.50
<30 3.00 6.00
>30 3.75 7.50

Spread requirements, stock forwards

Bid price | Normal market “Fast market”’ 1%
< 200 3 6
> 200 4 8

Spread requirements, index futures

Bid price Normal market “Fast market”’1Y
<150 0.75 1.50
< 350 1.10 2.20
<500 1.60 3.20
<700 2.50 5.00
< 850 3.00 6.00
< 1000 3.75 7.50
>1000 5.00 10.00




AMM Spread Requirement

Spread requirements, options

Bid price Normal market “Fast market” ¥

<2 0.60 1.20

<10 1.25 2.50

<20 1.75 3.50

<30 2.50 5.00

>30 3.00 6.00
Spread requirements, stock forwards

Bid price | Normal market “Fast market”’ 1%

<200 2.50 5.00

> 200 3.50 7.00
Spread requirements, index futures

Bid price Normal market “Fast market”’1Y

<150 0.60 1.20

<350 0.90 1.80

<500 1.30 2.60

<700 2.00 4.00

< 850 2.50 5.00

< 1000 3.00 6.00

>1000 4.00 8.00
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