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GOLD FUTURES EXAMPLE

Product: GCUS

Reference Price (Previous Day's Settlement):

DCB Percent Value: 5%

DCB Variant: 1187.8 * 5% =59.39; rounded down to nearest tick 59.3

3k 0 GCU9 %4 % (% p %5 )5 1187.8 DCB 7 A & 5%
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GOLD FUTURES EXAMPLE

MARKET OPEN

DCB Variant: 11878 * 5% =59.39; rounded down to nearest tick 59.3
Rolling Lookback Window:

Now

Prior 60 minute's
Highest Bid/Lowest Ask

MIT 1196.0 -59.3=1136.7
1187.0+59.3=1246.3
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GOLD FUTURES EXAMPLE

PRE OPEN MARKET STATE

Indicative Opening Price determined

MIT 1196.0 -59.341136.7)

1187.0 +59.3=12
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