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ELECTRONICALLY RECEIVE, AT A FINANCIAL EXCHANGE
COMPUTER SYSTEM, RAW DATA (MATURITY, TENOR, STRIKE, AND ~ |—302
IMPLIED VOLATILITY), FROM AN ELECTRONIC DATA SOURCE

\

AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, CLEAN AND 304
NORMALIZE THE RAW DATA TO CREATE A DATASET CONTAINING GB  —"
OPTION PRICE FOR EACH MATURITY/TENOR/STRIKE COMBINATION

Y

OPTIONAL: AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM,

CONVERT THE OPTION PRICES TO EUROPEAN-STYLE BOND | _—306
FORWARD OPTION PRICES IF THE RAW DATAARE NOT

THOSE OF EUROPEAN-STYLE BOND FORWARD OPTIONS

Y

AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, FOR EACH
MATURITY AND TENOR COMBINATION, INPUT PRICES FOR ALL | _—308
AVAILABLE STRIKES INTO THE INDEX FORMULA BP_GBVI TO
CALCULATE A GOVERNMENT BOND PRICE VOLATILITY INDEX

Y

ELECTRONICALLY DISSEMINATE AND/OR DISPLAY THE BASIS | _—310
POINT GOVERNMENT BOND VOLATILTIY INDEXES

FIG. 3
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ELECTRONICALLY RECEIVE, AT A FINANCIAL EXCHANGE
COMPUTER SYSTEM, RAW DATA (MATURITY, TENOR, STRIKE, AND ~ }.——402
IMPLIED VOLATILITY), FROMAN ELECTRONIC DATA SOURCE

Y

AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, CLEAN AND 404
NORMALIZE THE RAW DATA TO CREATE A DATASET CONTAINING GB |
OPTION PRICE FOR EACH MATURITY/TENOR/STRIKE COMBINATION

Y

OPTIONAL: AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM,

CONVERT THE OPTION PRICES TO EUROPEAN-STYLE BOND | _—406
FORWARD OPTION PRICES IF THE RAW DATAARE NOT

THOSE OF EUROPEAN-STYLE BOND FORWARD OPTIONS

Y

AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, FOR EACH
MATURITY AND TENOR COMBINATION, INPUT PRICES FOR ALL | —408
AVAILABLE STRIKES INTO THE INDEX FORMULA PCT_GBVI TO
CALCULATE A GOVERNMENT BOND PRICE VOLATILITY INDEX

\

ELECTRONICALLY DISSEMINATE AND/OR DISPLAY THE 410
PERCENTAGE GOVERNMENT BOND VOLATILTIY INDEX

FIG. 4
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ELECTRONICALLY RECEIVE, AT A FINANCIAL EXCHANGE
COMPUTER SYSTEM, RAW DATA (MATURITY, TENOR, STRIKE, AND ~ |—802
IMPLIED VOLATILITY), FROM AN ELECTRONIC DATA SOURCE
AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, CLEAN AND 604
NORMALIZE THE RAW DATA TO CREATE A DATASET CONTAINING GB  |—"

OPTION PRICE FOR EACH MATURITY/TENOR/STRIKE COMBINATION

Y
OPTIONAL: AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM,

| _—606

CONVERT THE OPTION PRICES TO EUROPEAN-STYLE BOND
FORWARD OPTION PRICES IF THE RAW DATAARE NOT
THOSE OF EUROPEAN-STYLE BOND FORWARD OPTIONS

Y

AT THE FINANCIAL EXCHANGE COMPUTER SYSTEM, FOR EACH
MATURITY AND TENOR COMBINATION, INPUT PRICES FOR ALL
AVAILABLE STRIKES INTO THE INDEX FORMULA BPY_GBVI TO

CALCULATE A GOVERNMENT BOND PRICE VOLATILITY INDEX

| _—608

Y

| _—610

ELECTRONICALLY DISSEMINATE AND/OR DISPLAY THE BASIS
POINT GOVERNMENT BOND YIELD VOLATILTIY INDEXES

FIG. 6
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