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Futures on the Norwegian index OMXO20
The OMX Oslo 20 Gross Index (OMXO20GI) is Nasdaq’s tradable Norwegian index and consists 
of 20 Norwegian stocks. The following is a brief description of futures on the OMXO20 gross 
index. Detailed contract specifications and complete rules and regulations for derivatives trading 
can be found on the Nasdaq website.

Facts

Type Of Contract: Futures contract with daily cash settlement.

Contract Base: The OMX Oslo 20 Gross Index (OMXO20GI).

Contract Size: Index value * NOK 100.

Series Term: 3, 12 and 24 months.

Series Designation: Indicates the designation for the contract 
base, expiration year and expiration month. 

Futures Price: Agreed upon by the parties. Shall be expressed 
in Norwegian Kroner and cover the price for one one-hundredth 
of a contract. 

Expiration Day: The third Friday of the expiration month and 
year, or, where such day is not a Norwegian bank day or 
declared to be a half Norwegian trading day, the preceding 
bank day.  

LAST TRADING DAY: Last trading day is the same as the 
expiration day for the series in question.

Daily Cash Settlement: Daily cash settlement is paying or 
receiving a settlement amount on a daily basis. The settlement 
amount is the difference between previous day’s futures closing 
price and current day’s futures closing price. The settlement 
day for the cash settlement is the first Norwegian bank day 
following the mark-to-market day. 

Final Settlement: The final settlement is the difference between 
the previous day’s future closing price and a volume weighted 
average price of the OMXO20 index (the OMXO20 GI Expiration 
Index) on the expiration day. Payment of settlement occurs on 
the first Norwegian bank day following the expiration day. 

Setting-Off: Setting-off may occur any time during the term.

Index Information: indexes.nasdaqomx.com/Index/Overview/OMXO20GI

Exchange and Clearing Rules: www.nasdaq.com/solutions/rules-regulations-derivatives-rules

The information in this text should be considered general information and not in any case as recommendations or advice concerning decisions about investments. The reader itself is 
responsible for the risk associated with an investment decision based on the information stated in this material. Even though control has been made to ensure that the information above is 
correct, Nasdaq, or subsidiaries of Nasdaq, will not undertake any responsibility for it being correct or for the use of the information. Trading in derivatives and other financial instrument can 
involve risk. Please consult your bank or broker before entering into any trading. For current regulations regarding options and futures please refer to the Exchange Rules and Clearing Rules of 
Nasdaq Derivatives Markets. Nasdaq Derivatives Markets, secondary name to Nasdaq Stockholm AB, (Nasdaq).
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