20-Sep-10  Volatility Parameters
Product Category Volatility (%)
AGK 2 13
AlO 2 41
AMC 1 22
AMP 1 26
ANN F *N/A
ANZ 1 19
ASX 2 15
AWC 1 41
AXA 2 36
BBG F **N/A
BHP 1 19
BLD 2 30
BSL 1 35
BTA F 102
BXB 1 23
CBA 1 19
CCL 2 18
CFX F **N/A
CGF F **N/A
COH F 58
CPU 2 26
CSL 2 15
CSR 2 17
CWN F 32
DJS 2 28
ELD F 133
FGL 1 22
FMG 2 36
FXJ 2 26
GNS F 41
GPT 2 23
HGG* F **N/A
HVN 2 26
IAG 2 21
IFL 2 30
IPL 2 32
ITO 2 41
JHX* 2 37
KZL F 48
LEI 2 27
LGL 1 *N/A
LLC 2 23
MAP 2 26
MI8 2 15
MQG 2 32
MYR 2 26
NAB 1 20
NCM 2 34
NW1* F 24
NWS* 1 24
ORG 2 16
ORI 2 17
OSH 1 19
OST 2 28
OozZL 1 38
PBG F *N/A
PEM F 49
PPX 2 33
QAN 1 28
QBE 2 20
RIO 2 23
SVW F **N/A
SGP 2 20
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