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E F F I C I E N T  S E C U R I T I E S  T R A N S A C T I O N S  

              March 28, 2008

Exchange Notice 

Russian Stock Products 5/08 

 
Change of strike price interval for IOB DR Options 
 
There will be a change of the strike price interval used for listing of new option series on the IOB 
DR Options market as of Tuesday 1 April 2008. All automatically generated series will have the 
following strike price intervals: 
 
New Exercise Interval    
 

Exercise Price 
Interval 
(USD) 

  
0.01 - 4.99 $0.10 
5 - 9.99 $0.25 
10 - 14.99 $0.50 
15 - 29.99 $1.00 
30 - 100 $2.00 
101 - 200 $5.00 
200 - 300 $10 
301 + $20 

 
 
One At-The-Money, two In-The-Money and two Out-The-Money strikes will be generated using the 
new intervals, to be available for trading on 1 April 2008. 
 
Please note that all current strikes with open interest will remain in the orderbook and are unaffected 
by this change. Existing strikes with no open interest that do not fall within the new intervals will be 
delisted and unavailable to trade as of 1 April 2008. 
 

Further Information 

If you have any questions concerning this notice please contact Jon Garner on +44 (0)20 7797 4861 
or Simon Lodder on +44 (0)20 7797 1529. 
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Tomas Rinaldo 
Derivatives Analyst 

Jenny Sundström 
Senior Product Manager 
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