
Product Open Interest COB 28 Feb 2014
Long Gilt Futures 424,340
Medium Gilt Futures 1,409
Short Gilt Futures 5,853
Option on Long Gilt Futures 0
FTSE 100 Index Futures 681,121
FTSE 250 Index Futures 3,879
FTSE Eurotop 100 Index Futures 0
MSCI Euro Index Futures 0
MSCI Pan Euro Index Futures 0
TOPIX Index Futures 0
Euro Swapnote® Futures 51,224
Euro Swapnote® Options 0
US$ Swapnote® Futures 0
Japanese Government Bond (JGB) Futures 0
Three Month Euro (EURIBOR) Futures 3,811,983
Option on Three Month Euro (EURIBOR) Futures 6,643,375
One Year Mid Curve Option on Three Month Euro (EURIBOR) Futures 1,591,734
Two Year Mid Curve Option on Three Month Euro (EURIBOR) Futures 1,165,729
Three Year Mid Curve Option on Three Month Euro (EURIBOR) 301,095
Four Year Mid Curve Option on Three Month Euro (EURIBOR) Futures 0
Three Month Eurodollar Futures 0
Option on Three Month Eurodollar Futures 0
One Year Mid Curve Option on Three Month Eurodollar Futures 0
Three Month Sterling Futures 3,090,360
Option on Three Month Sterling Futures 3,116,836
One Year Mid Curve Option on Three Month Sterling Futures 1,870,990
Two Year Mid Curve Option on Three Month Sterling Futures 867,850
Three Year Mid Curve Option onThree Month Sterling Future 80,657
Four Year Mid Curve Option on Three Month Sterling Future 0
Three Month Euro Swiss Franc Futures 243,099
Option on Three Month Euro Swiss Franc Futures 0
Three Month Euroyen (TIBOR) Futures 0
One Month EONIA Futures 0
Three Month EONIA Swap Index Futures 0
Cocoa Futures 295,747
Option on Cocoa Futures 386,865
Raw Sugar Futures 0
Option on Raw Sugar Futures 0
Robusta Coffee Futures- 10 tonne 91,607
Option on Robusta Coffee - 10 tonne 106,435
White Sugar Futures 71,981
Option on White Sugar Futures 423
Wheat Futures 10,451
Option on Wheat Futures 580

London Market Total for Products Listed Above



Product OI at Feb 28, 2014
Eurodollar Futures 231,348
Futures on DTCC US Treasury GCF Repo Index® 52,174
Futures on DTCC Agency GCF Repo Index® 0
Futures on Mortgage-Backed Securities DTCC GCF Repo Index® 3,747
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