NYSE Liffe QV codes - Bond derivaties

NYSE Liffe.

Bloomberg Reuters/Bridge Reuters Thomson
Content pages CEM LIF<GO> CQG SYMBOLS GB!FUTURE.LC/P/NA  LIF/FUTEX1 LIFFE
GB!FUTURE.LF/P/NA
GB!FUTURE.SF/P/NA
GB!FUTURE.MT/P/NA

Futures on Government Bonds

Short Gilt (UK Govt Bond) WBA<CMDTY>CT<GO> 0#G:
Medium Gilt (UK Govt Bond) WXA<CMDTY>CT<GO> O#H:
Long Gilt (UK Govt Bond) G A<CMDTY>CT<GO> QGA GB@R.1/AV O#FLG: R/YearMonth-LlI
JGB (Japanese Govt Bond) N A<CMDTY>CT<GO> QJ GB@N.1/AV 0#FYB: N/YearMonth-LI

Options on Government Bond Futures
Long Gilt (UK Govt Bond) G A<CMDTY>OMON<GO> QG GB@R.1/AV 0#FLG+ R(SPACE)YearMonthExercisePrice-LI
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