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15 September 2003

Service Announcement

Trading and London Market Information Link (LMIL)

Changes to Closing Prices Service

The purpose of this service announcement is to advise you that the Exchange will be making a change to how it disseminates closing prices following the movement of Tradable Instruments between Segments / Sectors. This will result in two closing prices being broadcast for those instruments moving Segment / Sector.

The following process will be followed on the evening prior to the Tradable Instruments going live in the new Segment / Sector:

· The Exchange will send out a closing price per Tradable Instrument in the current Segment / Sector in the usual way as today via a 5SK message. The 5SK message is disseminated over the following Broadcast data groups:  B23, B24, B25, B26, B29, B30, B56, B68. 

· Once each Tradable Instrument has been moved to its new Segment/Sector, a second Closing Price, via a 5SK, will be disseminated for the Tradable Instrument in the new Segment / Sector.

· It should be noted that both Closing Prices will be identical and only the Segment / Sector details will be different.

· The Closing Price will be used as the Reference Price for the following day’s trading.

This change will take effect from the 19 September 2003 and will affect all segments in which a 5SK message is generated.

For further information about Closing Prices, please refer to the Exchange’s Technical Specifications 

http://www.londonstockexchange.com/techlib/techspec.asp

If you have received this announcement by fax and would like to receive further announcements by email, please send your email contact details to service.announcements@londonstockexchange.com
If you have any queries about this announcement please contact your Technical Account Manager or the Technical Information Desk on 020 7797 3939 (STX 33939).

An archive of previously issued service announcements is available in the technical library section of the Exchange's Internet site (http://www.londonstockexchange.com/techlib).
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