
I N H A L T  (Durch Anklicken direkt zum gewünschten Artikel )

Volatilität als eigenständige Anlageklasse

Eurex führt Option auf schweizerische Inhaberaktie 
von Nobel Biocare ein

Futures-Kontrakt auf Schweizer Mid Cap-Index SMIM® startet 
am 19. September 2005

Eurex erweitert Produktpalette bei Aktienindexderivaten

Release 8.0: Neue Risikosteuerungsinstrumente für Market Maker

Key Figures July
92 Million Contracts Traded 
on Eurex in July

Eurex Monthly Statistics July 2005
Interest Rate Derivatives
Equity Index Derivatives
- Equity Index Options
- Equity Index Futures
Exchange Traded Funds® Derivatives
Equity Derivatives
- Options on Dow Jones EURO 

STOXX 50® Index Components 
- Options on SMI® Components
- Options on other stocks
- Dutch, French, German, Italian, 

Scandinavian, Swiss and 
U.S. stock options

Eurex Total

Key Figures August
Eurex Turnover Around 90 Million 
Contracts in August

Eurex Monthly Statistics August 2005
Interest Rate Derivatives
Equity Index Derivatives
- Equity Index Options
- Equity Index Futures
Exchange Traded Funds® Derivatives
Equity Derivatives
- Options on Dow Jones EURO 

STOXX 50® Index Components 
- Options on SMI® Components
- Options on other stocks
- Dutch, French, German, Italian, 

Scandinavian, Swiss and 
U.S. stock options

Eurex Total

News l e t t e r  81/Augus t , S ep t embe r  2005

Volatilitätsderivate

Aktienderivate

Aktienindexderivate

Eurex Services

Veranstaltungen Sep/Okt

Neue Mitglieder

Schulungen Sep/Okt

Key Figures Jul/Aug



News l e t t e r  81/Augus t , S ep t embe r  2005

1

Eurex führt am 19. September 2005 drei neue Volatilitäts-Futures ein. Dabei handelt es sich

um Futures-Kontrakte auf die implizite 30-Tage-Volatilität von Optionen auf die Benchmark-

Indizes Dow Jones EURO STOXX 50® (VSTOXX®), DAX® (VDAX-NEW®) und SMI® (VSMI®).

Durch die neuen Volatilitäts-Futures wird Volatilität als eigenständige Anlagekategorie handelbar.

Mit ihrer Hilfe können Anleger ein reines Volatilitätsengagement aufbauen und damit auf Verän-

derungen der Volatilität spekulieren oder auch das Volatilitätsrisiko ihrer Positionen absichern.

Spreads zwischen den Volatilitätsindizes bieten die Möglichkeit zur Ausnutzung relativer Volatili-

tätsveränderungen. Damit können sich die Marktteilnehmer zum ersten Mal mit einer Volatilitäts-

Futures-Familie gegen Kursschwankungen auf den europäischen Aktienmärkten absichern.

Die Kontrakte werden insbesondere als Handelsinstrument auf Basis erwarteter zukünftiger Verän-

derungen der Volatilität von Aktienindizes von Bedeutung sein. Ein Beispiel: Ein Investor, der eine

größere Veränderung der Zinsen oder des Ölpreises erwartet, rechnet mit einem Anstieg der Vola-

tilität. Mit den neuen Futures-Kontrakten könnte er eine spekulative Position aufbauen, er würde

daher Futures kaufen.

Die Grundlage

Die neuen Indizes entsprechen der durchschnittlichen impliziten Volatilität der zugrunde liegenden

Indexoptionen. Das Kontraktdesign ist eng an die Bewertung von Varianz-Swaps angelehnt, die

das führende Produkt in diesem Bereich im OTC-Markt darstellen. Auf Basis der Preisdaten für

Optionen am Geld und aus dem Geld wird die durchschnittliche implizite Volatilität für jeden Ver-

falltermin bis zu einer Laufzeit von zwei Jahren ermittelt und als eigenständiger Sub-Index verteilt.

Mithilfe der so ermittelten impliziten Volatilitätskurve lässt sich dann ein gleitender 30-Tage-

Volatilitätsindex bilden.

Die den neuen Futures-Kontrakten zugrunde liegenden Volatilitätsindizes VSTOXX®, VSMI® und

VDAX-NEW® wurden im April 2005 vom Indexanbieter Stoxx Limited (VSTOXX®), der Schweizer

Börse SWX (VSMI®) und der Deutsche Börse AG (VDAX-NEW®) eingeführt. 

Die Kontraktausgestaltung

Der Kontraktwert beträgt EUR 1.000 beziehungsweise CHF 1.000 pro Volatilitätsindexpunkt. 

Das Volatilitätsniveau liegt zurzeit nahe dem historischen Tiefststand bei etwa zehn Prozent. 

Wie aus der Grafik ersichtlich, bewegt sich die STOXX®-Indexvolatilität meist im Bereich zwischen

20 und 30 Prozent, erreichte aber auch schon ein Niveau von 50 bis 60 Prozent, bevor wieder 

eine Korrektur einsetzte. Die neuen Futures eignen sich insbesondere im Hinblick auf solche plötz-

lichen Ausschläge als Handels- und Absicherungsinstrument.
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Die Grafik zeigt auch eine relativ hohe Übereinstimmung der Indexvolatilitäten für STOXX® und DAX®,

während die Volatilität des SMI® etwas niedriger notiert. Solche Gleichläufigkeiten und Abweichungen

schaffen zusätzliche Chancen zur Ausnutzung relativer Bewegungen über Spreads. Da sich die

Volatilität im Laufe der Zeit tendenziell zu einem langfristigen Mittelwert zurück bewegt, ergeben

sich solche Chancen insbesondere nach Volatilitätsschocks beziehungsweise bei Erwartung erheb-

licher Schwankungen.  

Historische Zeitreihen gleitender 30-Tages-Volatilitätsindizes (VSTOXX®, VDAX-NEW® und VSMI®) 

Designated Market Maker

Die neuen Volatilitäts-Futures werden durch Designated Market Maker unterstützt – sie quotieren 

in allen Fälligkeiten während mindestens 85 Prozent der Handelszeit Geld- und Briefpreise mit einem

Volumen von jeweils zehn Kontrakten. Investoren steht somit jederzeit ausreichende Liquidität zur

Verfügung.

Basiswert

Kontraktwert

Erfüllung

Minimale Preisveränderung

Letzter Handelstag

Schlussabrechnungspreis

Laufzeiten

Handelszeiten

Dow Jones EURO STOXX 50® Volatility Index VSTOXX®

EUR 1.000 pro VSTOXX®-Indexpunkt 

Erfüllung durch Barausgleich

0,05 Indexpunkte; dies entspricht einem Wert von EUR 50.

Der letzte Handelstag des Futures-Kontrakts liegt grund-
sätzlich 30 Tage vor dem nächsten letzten Handelstag der
Option auf den Dow Jones EURO STOXX 50® Index. 
Üblicherweise ist dies der Mittwoch vor dem zweitletzten
Freitag im Monat. Der Handelsschluss für den fälligen
Futures-Kontrakt am letzten Handelstag ist identisch mit
dem Handelsschluss der Option auf den Dow Jones EURO
STOXX 50® Index (12:00 Uhr MEZ).

Durchschnittswert der im Zeitraum von 11:30 bis 12:00 Uhr
MEZ festgestellten VSTOXX®-Indexberechnungen am 
letzten Handelstag. Der Schlussabrechnungspreis wird um
12:00 Uhr MEZ am letzten Handelstag festgelegt.

Die drei nächsten Kalendermonate und der darauf folgende 
Quartalsmonat aus dem Zyklus Februar, Mai, August und
November. 

08:50 bis 17:30 Uhr MEZ (während der Handelszeiten der 
Option auf den Dow Jones EURO STOXX 50® Index)
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VDAX-NEW® VSTOXX® VSMI®

Kontraktspezifikationen am Beispiel des Futures-Kontrakts auf den VSTOXX® (FVSX)
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Seit dem 22. August 2005 können Optionen auf die Inhaberaktie von Nobel Biocare (NOBE) an

Eurex gehandelt werden. Damit bietet der Terminmarkt schon vor der Aufnahme der Aktie in 

den Schweizer Leitindex SMI® am 3. Oktober 2005 einen liquiden und transparenten Handel in

Optionen auf diesen Wert. 

Mit dem neuen Produkt sind Optionen auf 28 schweizerische Aktien an Eurex zum Handel zuge-

lassen. Die Kontraktgröße umfasst zehn Aktien, die maximale Laufzeit der Optionskontrakte beträgt

bis zu 24 Monate. Market Maker sorgen von Anfang an für Liquidität in dem neuen Produkt. 

Der Handel in schweizerischen Aktienoptionen an Eurex ist sehr erfolgreich: Bis Ende Juli wurden 

in diesem Jahr circa 34 Millionen Optionskontrakte auf schweizerische Aktien an Eurex umgesetzt.

Das sind 17 Prozent mehr als im vergleichbaren Vorjahreszeitraum (29 Millionen Kontrakte). 

Eurex führt Option auf schweizerische Inhaberaktie 
von Nobel Biocare ein

3

Bezug der Realtime-Indexdaten 

Die Realtime-Daten zu den Volatilitätsindizes VDAX-NEW®, VSTOXX® und VSMI® inklusive der ent-

sprechenden Sub-Indizes werden von Deutsche Börse – Market Data & Analytics verteilt. Die Daten

sind in dem Informationsprodukt „Volatilitätsindizes“ enthalten. Für die Weiterverteilung der Index-

daten ist der Abschluss eines Kursvermarktungsvertrags mit der Deutsche Börse AG erforderlich.

Nähere Informationen erhalten Sie unter T +49-69-211-1 34 40 von Deutsche Börse – Market Data

& Analytics.

Für weitere Informationen zu den Volatilitäts-Futures stehen Ihnen Ralf Huesmann, 

T +49-69-211-1 54 43, E-Mail: Ralf.Huesmann@eurexchange.com und Axel Vischer, 

T +49-69-211-1 72 74, E-Mail: Axel.Vischer@eurexchange.com gerne zur Verfügung. 
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AKTIENDERIVATE
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AKTIENINDEXDERIVATE

Eurex führt zum 19. September 2005 einen Futures-Kontrakt auf den Schweizer Mid Cap-Index

SMIM® ein. Nach der Einführung von Derivaten für das deutsche Mid Cap-Segment setzt Eurex

damit ihre erfolgreiche Strategie für mittelkapitalisierte Werte im schweizerischen Aktienmarkt fort. 

Der Aufwärtstrend von Mid Caps („Medium-Capitalized Stocks“) hält unvermindert an. Bereits seit

zweieinhalb Jahren entwickeln sich die Indizes, die die Performance von mittelkapitalisierten Werten

messen, wesentlich besser als der Gesamtmarkt. Eurex hat diese Entwicklung frühzeitig erkannt und

die Palette ihrer Optionen auf MDAX®-Werte seit Sommer 2004 kontinuierlich ausgebaut. Derzeit

sind insgesamt zwölf Optionen auf deutsche Mid Caps an Eurex handelbar. Im März dieses Jahres

hatte Eurex bereits den MDAX®-Futures-Kontrakt eingeführt.

Ab 3. Oktober 2005 neue Werte im SMIM®-Index

Der SMIM®-Index startete im November 2004. Er hat eine zurückgerechnete Indexhistorie bis 

Anfang 1996 und umfasst derzeit die 24 größten Werte unterhalb des Schweizer Leitindex SMI®. 

Am 3. Oktober wird sich im Rahmen der jährlichen Überprüfung der Indexzusammensetzung die

Zahl der im SMIM® enthaltenen Werte auf 26 erhöhen. 

Am 2. August 2005 hatte die Schweizer Börse SWX den SMIM® im Hinblick auf die Futures-Einführung

modifiziert. Wie der SMI® ist der SMIM® nun ein Preisindex. Durch eine einfache Umbasierung steht

der Index bei etwa 1.100 Punkten statt wie vorher bei 110 Punkten. 

Weitreichende Einsatzmöglichkeiten für professionelle und private Anleger

Der neue Futures-Kontrakt eröffnet eine Vielzahl interessanter und attraktiver Handelsmöglichkeiten.

Durch die Kombination von SMI®- und SMIM®-Futures lassen sich 95 Prozent der Performance des

Schweizer Aktienmarktes abdecken. Daneben bietet er neue Möglichkeiten des Spread-Handels, zum

Beispiel zwischen Schweizer Large und Mid Caps oder zwischen Schweizer und deutschen Mid Caps. 

Auf den SMIM®-Index wurden bereits zahlreiche Zertifikate und Optionsscheine sowie ein Exchange

Traded Fund emittiert. 

Designated Market Maker quotieren permanent Preise

Um die Liquidität im neuen SMIM®-Futures von Anfang an sicher zu stellen, werden die folgenden

Market Maker mit Handelsstart des neuen Kontraktes permanent Preise ins Orderbuch stellen:

Der neue SMIM®-Futures-Kontrakt ist von seiner Größe her (CHF 10 pro Indexpunkt) sowohl für 

institutionelle Anleger wie auch für das Privatkundengeschäft attraktiv. Als Laufzeiten stehen die

jeweils drei nächsten Quartalsmonate aus dem Zyklus März, Juni, September und Dezember zur

Verfügung. 

Futures-Kontrakt auf Schweizer Mid Cap-Index 
SMIM® startet am 19. September 2005

Cyril Bollier

Thomas Bachmann

Alain Perregeaux

+41-58-283-5800

+41-58-888-8654

+41-41-726-5081

Bank Vontobel AG

Julius Bär

Timber Hill (Europe) AG
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Weitere Informationen über den SMIM®-Index sowie das Regelwerk für die Indizes der SMI®-Familie

erhalten Sie über die Internetseite der SWX (www.swx.com > smi). Für weitere Informationen steht

Ihnen außerdem Ralf Huesmann, T +49-69-211-1 54 43, E-Mail: Ralf.Huesmann@eurexchange.com

gerne zur Verfügung.
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Basiswert

Kontraktwert

Erfüllung

Minimale Tick-Größe

Laufzeiten

Letzter Handelstag

OTC Block Trades-Mindestgröße

SMIM® (Preisindex)

CHF 10,00 pro SMIM®-Indexpunkt 

Erfüllung durch Barausgleich

1 Indexpunkt (Tickwert: CHF 10,00)

Die drei nächsten Quartalsmonate (März, Juni, September,
Dezember)

Der Börsentag vor dem Schlussabrechnungstag am dritten
Freitag im Verfallmonat

1.000 Kontrakte

Kontraktspezifikationen: SMIM®-Futures

Zeitgleich mit den SMIM®-Futures wird Eurex am 19. September 2005 Futures und Optionen auf

den Dow Jones STOXX® 600 Index und auf den Dow Jones STOXX® Mid 200 Index einführen.

Eurex bietet ihren Kunden damit auch auf gesamteuropäischer Ebene effiziente Mid Cap-Derivate

an. Gleichzeitig baut sie ihre Position als führender Marktplatz für europäische Indexprodukte

kontinuierlich aus.

Mit der Einführung der neuen Futures und Optionen auf den Dow Jones STOXX® 600 Index kommt

Eurex der steigenden Nachfrage nach Terminprodukten auf Aktienindizes entgegen, die den gesamt-

europäischen Börsenmarkt abbilden. Mit den Futures und Optionen auf den Dow Jones STOXX® Mid

200 Index bietet Eurex darüber hinaus ein zusätzliches Handels- und Absicherungsinstrument für euro-

päische Mid Caps und macht Investitionen in diesen Werten attraktiver.

Dow Jones STOXX® 600 Index wird europäische Benchmark 

Der Dow Jones STOXX® 600 Index gewinnt zunehmend an Popularität und dient mittlerweile als

Benchmark für europäische Portfoliomanager, denn er enthält die nach handelbarer Marktkapita-

lisierung 600 größten europäischen börsennotierten Unternehmen. Damit deckt er 95 Prozent der

Marktkapitalisierung aller börsengehandelten Gesellschaften in Europa ab. Die Methodik entspricht

der generellen Logik für Dow Jones STOXX®-Indizes und trifft im Markt aufgrund der Transparenz

und Stetigkeit auf breite Zustimmung.

Der neue Futures-Kontrakt auf den Dow Jones STOXX® 600 Index ergänzt das schon bestehende

Angebot an Eurex-Sektorderivaten und bietet hier weitreichende zusätzliche Handelsmöglichkeiten.

Eurex bietet darüber hinaus auch Futures und Optionen auf alle 18 Branchen des Dow Jones

STOXX® 600 Index an sowie auf alle 18 Branchen des Dow Jones EURO STOXX® 600 Index.

Eurex ist Vorreiter bei Mid Caps

Mit Futures und Optionen auf Dow Jones STOXX® Mid 200 Index bietet Eurex als erste Börse Deri-

vate auf europäische Mid Caps. Mittelkapitalisierte Werte sind in den vergangenen Jahren nicht nur

auf nationaler, sondern auch auf europäischer Ebene zunehmend in den Fokus der Anleger gerückt. 

Eurex erweitert Produktpalette bei Aktienindexderivaten
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Dow Jones STOXX® 600 Index

Der Dow Jones STOXX® Mid 200 Index setzt sich aus den 200 mittleren Komponenten des Dow Jones

STOXX® 600 Index zusammen und ist somit auf klassische europäische Mid Cap-Werte fokussiert. 

Mit den neuen Futures und Optionen auf den Dow Jones STOXX® Mid 200 Index bietet Eurex 

ihren Kunden als erste Terminbörse einen schnellen und kostengünstigen Zugang zum europäischen

Mid Cap-Segment. Gleichzeitig rundet sie ihr Angebot an Derivaten im Mid Cap-Segment ab. Im

März 2005 hatte Eurex bereits einen Futures-Kontrakt auf den deutschen Mid Cap-Aktienindex

MDAX® erfolgreich eingeführt und am 19. September 2005 startet ein Futures-Kontrakt auf den

schweizerischen Mid Cap-Aktienindex SMIM®. Zahlreiche Banken und Finanzdienstleister haben 

mittlerweile Exchange Traded Funds (ETF), Zertifikate und Optionsscheine auf Mid Cap-Indizes 

aufgelegt.

Market Maker garantieren liquiden Handel

Folgende Market Maker stellen von Anfang an Liquidität beim Handel in den neuen Produkten sicher: 

Martin Velten

Matthew Haynes

Alain Perregeaux

+49-89-3781-4117

+44-20-7588-04444

+41-41-726-50 81

HypoVereinsbank

Starmark

Timber Hill (Europe) AG

Futures

Futures

Optionen und Futures

Insbesondere professionelle Portfoliomanager beziehen Mid Caps in ihren Anlagehorizont mit ein.

Die Grafik verdeutlicht, dass sich die Performance in den vergangenen Jahren besser entwickelt hat

als der Gesamtmarkt. Der Umsatz in Mid Caps hat sich seit 2002 sogar verdoppelt. Entsprechend

hoch ist der Bedarf an Risikosteuerungsinstrumenten in diesem Anlagesegment. 

Performance ausgewählter Indizes
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Im Rahmen von Release 8.0 können Market Maker ab dem 21. November 2005 zwei neue Funktiona-

litäten für ihr Risikomanagement nutzen: Die Market Maker Heartbeat-Funktionalität schützt den

Market Maker vor operationalen Risiken aufgrund technischer Ausfälle; zusätzlich kann er mit der

Market Maker Protection-Funktionalität seine Marktrisiken begrenzen. 

Mit der Einführung des kontinuierlichen Market-Making Anfang des Jahres hat Eurex die Qualität in

allen europäischen Aktien-, Aktienindex- und EXTF-Optionen – auch in weniger liquiden Produkten –

deutlich verbessert. 

Market Maker können zwischen den beiden Varianten Permanent Market-Making (PMM) und

Advanced Market-Making (AMM) wählen. Ein Permanent Market Maker verpflichtet sich, für eine

bestimmte Anzahl von Call- und Put-Serien und eine bestimmte Anzahl von Verfallterminen während

mindestens 85 Prozent der Handelszeit pro Monat permanent Quotes bereitzustellen. Der Advanced

Market Maker hat, bezogen auf das einzelne Produkt, die gleichen Verpflichtungen wie der Perma-

nent Market Maker – mit dem Unterschied, dass er nicht nur für ein Produkt, sondern für eine ganze

Reihe von Produkten (zusammengefasst in Paketen) verantwortlich ist. Typisches Beispiel für ein

AMM-Quotierungspaket ist der Dow Jones EURO STOXX 50® Index. Hierbei muss der Advanced

Market Maker seine Verpflichtungen zur permanenten Quotierung sowohl im Hinblick auf sämtliche

Aktienoptionen auf die im Dow Jones EURO STOXX 50® Index enthaltenen Basiswerte als auch im

Hinblick auf die Optionen auf diesen Index erfüllen.

Release 8.0: Neue Risikosteuerungsinstrumente 
für Market Maker

EUREX SERVICES

7

Kontraktspezifikationen: Optionen und Futures auf Dow Jones STOXX® Mid 200 Index und auf 

Dow Jones STOXX® 600 Index 

Detaillierte Kontraktspezifikationen und Produktkürzel der Informationsanbieter finden 

Sie unter www.eurexchange.com; weitere Informationen erhalten Sie von Daniel Koller, 

T +49-69-211-1 32 24, E-Mail: Daniel.Koller@eurexchange.com.

Basiswert

Kontraktwert

Erfüllung

Minimale Tick-Größe

Laufzeiten

Letzter Handelstag

OTC Block Trades-Mindestgröße

Dow Jones STOXX® 600 Index (Preisindex)
Dow Jones STOXX® Mid 200 Index (Preisindex)

200 EUR pro Indexpunkt

Erfüllung durch Barausgleich

0,1 Indexpunkte (Tickwert: 20,00 EUR)

Futures: die drei nächsten Quartalsverfalltermine 
(März, Juni, September, Dezember)
Optionen: maximal 24 Monate

Dritter Freitag des Verfallmonats

250 Kontrakte
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Kontinuierliches Market-Making steigert Transparenz und Liquidität

Die neuen Market Maker haben an Eurex für eine verbesserte Transparenz bei Aktien- und Aktien-

indexoptionen gesorgt, was wiederum zu einem beträchtlichen Zuwachs bei den Orderströmen 

geführt hat. Die Marktanteile im französischen und italienischen Aktienoptions-Segment liegen mittler-

weile bei über 25 Prozent beziehungsweise zehn Prozent. Höhere Liquidität und damit verbundene

engere Geld-/Brief-Spannen eröffnen den Marktteilnehmern neue Handelsmöglichkeiten. Umgekehrt

tragen die Market Maker durch die erhöhten Anforderungen wie kontinuierliche und engere Quotie-

rung ein potenziell höheres Risiko. Unerwartete und starke Marktbewegungen können dazu führen,

dass der Market Maker plötzlich über eine unerwartete Position verfügt, die sich nicht mehr in dem

gewünschten Maß absichern lässt (Marktrisiko). Ebenso kann ein technischer Defekt der Quotierungs-

infrastruktur – der sogenannten Quote Machine – den Market Maker an der Anpassung seiner Quotes

an die aktuellen Marktverhältnisse hindern. Auch dies kann zu einem plötzlichen Ein- beziehungsweise

Ausgang einer großen Anzahl von Kontrakten führen (operationales Risiko). 

Heartbeat-Funktionalität reduziert operationales Risiko

Mit Hilfe der Market Maker Heartbeat-Funktionalität können Advanced und Permanent Market

Maker ihr operationales Risiko begrenzen. Hierzu wird die Verbindung zwischen der Eurex-Schnittstelle,

an die eine Quote Machine angeschlossen ist, und dem Eurex-Backend mit Hilfe eines regelmäßig

ausgesandten Signals – ähnlich dem eines Herzschlags – überwacht. Fällt eines der automatischen

Quotierungsprogramme aus oder wird eine Netzwerkverbindung unterbrochen, hört das „Herz" auf

zu schlagen. Das Eurex®-System erfährt so, dass der betroffene Market Maker ein Problem hat und

löscht automatisch sämtliche aktiven Quotes der betroffenen Quote Machines. Auf diese Weise wird

das Risiko resultierend aus einem möglichen Systemausfall stark reduziert.

Protection-Funktionalität kontrolliert Marktrisiken

Advanced und Permanent Market Maker können mit der neuen Market Maker Protection-Funktio-

nalität ihr Marktrisiko kontrollieren. Dieser Schutzmechanismus kann für jedes einzelne Produkt ein-

gesetzt und innerhalb eines Produkts auf eine im Voraus festgelegte Anzahl von Quotes (Subgroup)

beschränkt werden. Über einen Zählmechanismus wird zum Beispiel die Anzahl der Kontrakte gezählt,

die der Market Maker innerhalb eines vordefinierten Zeitfensters von wenigen Sekunden in einem

bestimmten Produkt handelt. Sobald dieses Zeitfenster verstrichen ist, wird der Zähler auf null zurück-

gesetzt und der Zählvorgang startet erneut. Erreicht der Zähler einen vordefinierten Schwellenwert,

werden automatisch alle Quotes in dem betroffenen Produkt „eingefroren“, so dass keine weiteren

Geschäfte ausgeführt werden können. Nach Prüfung der Marktsituation kann der Market Maker 

entscheiden, ob er die Quotes löschen oder den Handel fortsetzen möchte.

Im Rahmen der Market Maker Protection kann der Market Maker zwischen drei verschiedenen

Zählertypen wählen und dafür die jeweiligen Risikolimite festlegen. Der Volumen-Zähler misst die

Gesamtanzahl der über Quotes gehandelten Kontrakte. Der Vega-Zähler unterscheidet zwischen der

Kauf- und Verkaufseite – das heißt, er zählt die Anzahl der über Quotes gekauften Kontrakte und

subtrahiert diese von der Anzahl der über Quotes verkauften Kontrakte. Der Delta-Zähler schließlich

unterscheidet nicht nur zwischen der Kauf- und Verkaufseite, sondern auch zwischen Call- und Put-

Optionen. Er bildet also die Summe der gekauften Call-Optionen und verkauften Put-Optionen und

subtrahiert davon die Anzahl der über Quotes verkauften Call- und gekauften Put-Optionen.

Beide Funktionalitäten – Market Maker Heartbeat und Market Maker Protection – ermöglichen 

eine direkte und effiziente Kontrolle Market Maker-spezifischer Risiken. Dies wird viele Market Maker 

8
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9

Clearing-Status

NCM

NCM

NCM

NCM

NCM

Neue Eurex-Mitglieder im Juli und August

Land

Schweiz

Deutschland

Großbritannien

USA

Niederlande

Veranstaltungen und Konferenzen im September und Oktober

Termin 

07.–10. September

18.–20. September

20.–21. September

20.–21. September

22. September

22.–23. September

25.–28. September

29.–30. September

29.–30. September

30. September– 
1. Oktober

4. Oktober

21.–23. Oktober

24.–25. Oktober

26th Bürgenstock Meeting

12th Annual International Conference on 
Hedge Fund Investment

Profit & Loss Forex Network Chicago

Euro Hedge Forum 2005

GL Net Forum

Global Macro Strategies 2005

High Performance Investing Symposium

SRI 3rd Annual Art of Indexing

Hedge Fund World Milan

Assiom

Wifö "Frankfurt meets New York"

Assiom Convention 2005

UK and Irish Pensions and Investing Summit

Veranstaltungsort 

Bürgenstock, Schweiz

Southampton Princess, Southampton, Bermuda

The Hyatt Regency, Chicago, USA

Sheraton Park Lane, London, UK

The Brewery, London, UK

The Thistle Tower, London, UK

Hotel de Paris/Hotel Hermitage, Monte-Carlo,
Monaco

JW Marriott Hotel Pennsylvania Avenue,
Washington DC, USA

Hotel Principe Di Savoia, Mailand, Italien

Fiera, Mailand, Italien

Citibank, New York, USA

Villa Fiorita Congress Center, Treviso, Italien

The Burlington Hotel, Dublin, Irland

NEUE MITGLIEDER

Name

Lombard Odier Darier Hentsch & Cie

Siemens Kapitalanlagegesellschaft mbH

The Smart Partnership Ltd

Tradepipe, Inc.

Coöperatieve Centrale Raiffeisen- Boerenleen-
bank B.A. (Rabobank Nederland)

Eurex-Mitglieder insgesamt: 398

VERANSTALTUNGEN

veranlassen, Quotes mit noch engeren Geld-/Brief-Spannen bereitzustellen. Letzten Endes wird sich

dadurch die Transparenz des Orderbuchs weiter erhöhen – zum direkten Nutzen aller Eurex-Handels-

teilnehmer.

Weitere Informationen erhalten Sie von Axel Vischer, T +49-69-211-1 72 74, 

E-Mail: Axel.Vischer@eurexchange.com.
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Das Lernportal der Börse trainingscenter.deutsche-boerse.com bietet eine umfassende Übersicht über das aktuelle Schulungs- 

und Prüfungsangebot von Eurex, T +49-69-2 11-1 37 67, F +49-69-2 11-1 3763, E-Mail: trainingscenter@eurexchange.com. 

Weitere Informationen zu Eurex Repo-Schulungen erhalten Sie von Eurex Repo-Training, Selnaustrasse 30, 8021 Zürich, 

T +41-58-854-24 24, www.eurexrepo.com.

© Eurex, September 2005
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SCHULUNGEN

Trainingscenter Terminmarkt im September und Oktober

Produktschulungen

Spezialschulungen

Systemschulungen

Prüfungen/Tests

Art der Schulung

Optionen und Financial Futures – Einstiegseminar

Optionen und Financial Futures – Aufbauseminar

Technische Analyse und Optionsstrategien

§9 WpHG / Meldepflichten

Risikomanagement

Vorbereitungskurs Eurex Complete Exam

Vorbereitungskurs Eurex Partial Exam

Eurex-Grundlagen Clearing

Grundlagen Clearing und Settlement in Deutschland

Eurex-Systemschulung Handel

Eurex-Systemschulung Clearing

Eurex-Systemschulung Security

Eurex-Technisches Training für Fortgeschrittene

Technisches Member-Training Xetra®/Eurex

Eurex Repo-Systemschulung EUR-Repo-Markt

Eurex Repo-Systemschulung CHF-Repo-Markt

Eurex SecLend-Systemschulung

Eurex Complete Exam

Eurex Partial Exam

Eurex Clearer Test

September

08.–09. Frankfurt

13. Frankfurt

14. Frankfurt

14. Frankfurt

26. Frankfurt

14. Frankfurt
30. Zürich

09. Frankfurt

08. Frankfurt

20. Frankfurt

27. Zürich

28. Zürich

07. Frankfurt
28. Frankfurt
28. Zürich

07. Frankfurt
28. Frankfurt
29. Zürich

07. Frankfurt
29. Zürich

Oktober

24.–26. Frankfurt

06. Frankfurt

27.–28. Frankfurt

12.  Frankfurt

12.  Frankfurt

10. Frankfurt

06. Frankfurt
28. Zürich

07. Frankfurt

18. Frankfurt

25. Zürich

04. Zürich
20. Zürich

26. Frankfurt
27. Zürich

26. Frankfurt
27. Zürich

27. Zürich
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● Turnover climbs to 731 million contracts in the first seven months of 2005

● Interest rate derivatives segment put in highest turnover with 42 million contracts

Eurex, the international derivatives market, traded and settled 92 million contracts in

July, a 22 percent rise year-on-year (July 2004: 75.5 million contracts). 731 million 

contracts were traded in the first seven months of the year, approximately 16 percent

up on the same period last year (628 million contracts). An average of 4.3 million 

contracts were traded daily in July.

At 42 million contracts, the interest rate derivatives segment put in the highest turn-

over. The most successful product on Eurex were once again the Euro-Bund Futures,

with 19.4 million contracts. The Euro-Bobl and Euro-Schatz Futures contributed 

9.7 million and 9.4 million contracts, respectively.

49.7 million contracts were traded in equity-based derivatives in July, of which 

28.5 million were in the equity index derivatives segment and 21.2 million in the 

equity derivatives segment. The product with the highest turnover among the equity 

index derivatives in June were the Dow Jones EURO STOXX 50® Futures, with 

11.7 million contracts traded, a rise of 35 percent year-on-year. Trading in options 

on DAX® hit a record volume of 5.6 million contracts.

Approximately EUR 14 billion (single counting) was traded in June on the electronic

trading platform Eurex Bonds, which rounds out Eurex’s range in the interest rate

derivatives product range. This equates to a 30 percent rise year-on-year (July 2004:

EUR 10.9 billion). The “Agencies” segment on Eurex Bonds saw a record EUR 788 

million traded in July, almost three-times the amount traded in July 2004 (EUR 257

million).

For more information, please contact products@eurexchange.com.

92 Million Contracts Traded on Eurex in July

K E Y F I G U R E S

Status as of July 29, 2005
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July 2005

43,266

43,266

Traded Contracts Volume in EUR

July 2005

-

0

Change YoY

-

-

FEU3

2005

-

0

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Interest Rate Derivatives

Money Market Derivatives

Money Market Futures
Three-Month EURIBOR Futures

Money Market Futures – Total

Traded Contracts Volume in EUR

OGBM
OGBL
OGBS

CONF
FGBM
FGBL
FGBX
FGBS

Paid Premiums in EUR Open Interest Value of Open Interest in EURFixed Income Derivatives

Options on Fixed Income Futures
Options on Euro-Bobl Futures
Options on Euro-Bund Futures
Options on Euro-Schatz Futures

Options on Fixed Income Futures – Total

Fixed Income Futures
CONF Futures 
Euro-Bobl Futures
Euro-Bund Futures
Euro-Buxl® Futures
Euro-Schatz Futures

Fixed Income Futures – Total

Interest Rate Derivatives – Total

July 2005

550,058
2,594,594

535,037

3,679,689

22,550
9,721,404

19,428,229
0

9,414,820

38,587,003

42,309,958

Change YoY

–42.40%
26.28%

–24.60%

–1.06%

21.64%
–10.10%

25.72%
-

6.86%

9.94%

8.88%

Change YoY

1.36%

1.36%

2005

357,190

357,190

July 2005

42,333,418,700

42,333,418,700

Change YoY

1.41%

1.41%

2005

349,487,011,400

349,487,011,400

2005

4,767,704
26,092,035
5,782,965

36,642,704

192,695
93,842,042

183,118,167
0

81,480,985

358,633,889

395,633,783

July 2005

63,190,724,000
316,724,000,000
57,057,308,400

436,972,032,400

1,923,911,123
1,117,980,000,000
2,381,290,000,000

0
1,003,810,000,000

4,505,003,911,123

4,984,309,362,223

Change YoY

–40.14%
35.85%

–23.89%

5.63%

29.19%
–6.65%
35.39%

-
7.71%

15.81%

14.70%

2005

540,384,008,750
3,123,667,455,000

614,251,870,800

4,278,303,334,550

16,412,476,074
10,679,509,319,910
22,071,751,748,410

0
8,671,195,427,050

41,438,868,971,444

46,066,659,317,394

July 2005

-
-
-

0

-
-
-
-
-

0

0

Change YoY

-
-
-

-

-
-
-
-
-

-

-

2005

-
-
-

0

-
-
-
-
-

0

0

07/29/2005

37,777

37,777

Change YoY

54.43%

54.43%

07/29/2005

36,939,157,850

36,939,157,850

Change YoY

54.83%

54.83%

Change YoY

–18.12%
39.43%

–29.48%

9.99%

63.07%
19.64%
31.20%

-
16.89%

24.20%

20.97%

07/29/2005

28,871,418,000
117,282,155,000
26,531,025,500

172,684,598,500

1,292,161,123
92,444,987,310

166,780,281,600
0

90,935,576,465

351,453,006,498

561,076,762,848

Change YoY

–21.29%
29.90%

–30.16%

3.30%

53.66%
15.60%
22.41%

-
16.17%

18.88%

13.56%

07/29/2005

252,466
967,645
248,918

1,469,029

15,102
804,864

1,362,140
0

853,899

3,036,005

4,542,811

Eurex Monthly Statistics July 2005
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Traded Contracts Volume in EUR

ODAX
OESX
OGTI
O1TA
OSTX
OFOX
OSMI
OTDX

OESA
OESB
OESS
OESC
OESN
OESF
OESO
OESH
OESG
OESI
OESM
OESE
OESZ
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
OSTR
OSTY
OSTT
OSTV
OSTU

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Equity Index Derivatives

Equity Index Options

Blue Chip Index Options
DAX® Options
DJ EURO STOXX 50® Index Options
DJ Global Titans 50SM Index Options
DJ Italy Titans 30SM Index Options
DJ STOXX 50® Index Options
OMXH25® Options
SMI® Options
TecDAX® Options

Blue Chip Index Options – Total

DJ EURO STOXX® Sector Index Options
DJ EURO STOXX® Automobiles & Parts Options
DJ EURO STOXX® Banks Options
DJ EURO STOXX® Basic Resources Options
DJ EURO STOXX® Chemicals Options
DJ EURO STOXX® Construction & Materials Options
DJ EURO STOXX® Financial Services Options
DJ EURO STOXX® Food & Beverage Options
DJ EURO STOXX® Health Care Options
DJ EURO STOXX® Industrial Goods & Services Options
DJ EURO STOXX® Insurance Options
DJ EURO STOXX® Media Options
DJ EURO STOXX® Oil & Gas Options
DJ EURO STOXX® Personal & Household Goods Options
DJ EURO STOXX® Retail Options
DJ EURO STOXX® Technology Options
DJ EURO STOXX® Telecommunications Options
DJ EURO STOXX® Travel & Leisure Options
DJ EURO STOXX® Utilities Options

DJ EURO STOXX® Sector Index Options – Total

DJ STOXX® Sector Index Options
DJ STOXX® 600 Automobiles & Parts Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Chemicals Options
DJ STOXX® 600 Construction & Materials Options
DJ STOXX® 600 Financial Services Options
DJ STOXX® 600 Food & Beverage Options
DJ STOXX® 600 Health Care Options
DJ STOXX® 600 Industrial Goods & Services Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Media Options
DJ STOXX® 600 Oil & Gas Options
DJ STOXX® 600 Personal & Household Goods Options
DJ STOXX® 600 Retail Options
DJ STOXX® 600 Technology Options
DJ STOXX® 600 Telecommunications Options
DJ STOXX® 600 Travel & Leisure Options
DJ STOXX® 600 Utilities Options

DJ STOXX® Sector Index Options – Total

July 2005

5,582,948
7,661,833

0
0

142
0

329,645
1,499

13,576,067

5,357
10,070

0
0
0
0

7,896
1,500

0
4,000
2,380
8,565

0
0

7,500
18,807

0
500

66,575

0
1,604

655
0
0
0
0

3,690
0

2,920
0
0
0
0
0
0
0

1,215

10,084

Change YoY

58.63%
43.33%

-
-

–87.16%
–100.00%

35.58%
–65.60%

48.96%

78.57%
–19.31%

-
-
-
-
-
-
-

128.57%
-

1,292.68%
-
-

130.77%
566.91%

-
-

178.38%

-
167.33%

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

1,580.67%

2005

30,822,912
50,316,975

15
0

8,178
1,141

2,295,027
16,213

83,460,461

25,846
62,407

0
191

0
0

8,446
1,500

0
19,680
13,113
39,321

0
0

42,320
70,706

0
14,412

297,942

0
9,227
5,905

0
0
0
0

24,434
0

3,428
0

23,901
0
0
0

11,949
0

12,179

91,023

July 2005

129,130,000,000
243,237,000,000

0
0

4,389,500
0

13,335,785,357
8,658,000

385,715,832,857

53,963,000
161,385,000

0
0
0
0

95,692,500
35,250,000

0
43,000,000
24,990,000

170,300,000
0
0

119,500,000
412,172,000

0
8,250,000

1,124,502,500

0
29,674,000
9,170,000

0
0
0
0

71,000,000
0

28,470,000
0
0
0
0
0
0
0

18,528,750

156,842,750

Change YoY

88.20%
68.09%

-
-

–84.20%
–100.00%

55.08%
–66.24%

73.76%

115.85%
8.22%

-
-
-
-
-
-
-

200.44%
-

1,771.17%
-
-

170.06%
696.89%

-
-

283.12%

-
209.10%

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

1,533.78%

2005

670,608,523,500
1,510,841,024,500

318,000
0

222,941,000
21,105,750

87,013,883,831
89,221,700

2,268,797,018,281

246,578,000
926,596,250

0
3,151,500

0
0

101,467,500
35,250,000

0
196,990,000
129,999,750
698,559,000

0
0

602,500,000
1,526,692,250

0
220,027,000

4,687,811,250

0
165,241,500
86,170,000

0
0
0
0

437,885,000
0

33,296,000
0

413,866,500
0
0
0

161,352,500
0

170,899,750

1,468,711,250

July 2005

1,978,517,868
7,366,946,842

0
0

124,766
0

285,201,771
343,978

9,631,135,225

1,216,455
3,876,930

0
0
0
0

1,378,300
766,250

0
930,000
368,150

2,379,525
0
0

5,748,750
8,614,450

0
92,500

25,371,310

0
292,550
211,240

0
0
0
0

2,059,165
0

294,630
0
0
0
0
0
0
0

317,725

3,175,310

Change YoY

32.79%
55.46%

-
-

–86.90%
–100.00%

71.82%
–75.27%

50.54%

15.41%
4.03%

-
-
-
-
-
-
-

168.36%
-

394.60%
-
-

19.28%
206.63%

-
-

91.67%

-
–50.75%

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

434.56%

2005

11,500,410,283
45,675,230,309

8,130
0

4,452,328
170,848

1,676,849,217
4,638,566

58,861,759,681

7,477,090
22,160,125

0
125,410

0
0

1,449,800
766,250

0
6,865,900
2,565,970

16,863,400
0
0

28,686,810
29,821,375

0
3,896,765

120,678,895

0
2,973,805
1,606,865

0
0
0
0

8,602,745
0

365,750
0

11,729,825
0
0
0

2,793,975
0

3,990,075

32,063,040

Change YoY

50.67%
52.65%

–100.00%
-

64.27%
–89.92%

22.94%
14.35%

51.11%

110.34%
–47.17%

-
-
-
-
-

827.63%
-

–65.76%
-

102.38%
-
-

74.25%
185.02%

-
-

33.50%

-
941.82%

-
-
-
-
-

266.91%
-
-
-
-
-
-
-

–100.00%
-

178.54%

362.98%

07/29/2005

122,942,385,250
542,874,697,000

0
0

176,981,500
360,000

22,239,554,751
67,080,900

688,301,059,401

140,750,000
380,274,000

0
3,151,500

0
0

61,480,000
35,250,000

0
88,395,000
86,215,000

204,550,000
0
0

260,200,000
796,886,250

0
50,502,000

2,107,653,750

0
108,349,000

9,170,000
0
0
0
0

192,630,000
0

33,296,000
0
0
0
0
0
0
0

33,424,750

376,869,750

Change YoY

34.69%
42.26%

–100.00%
-

51.16%
–91.67%

11.00%
21.97%

39.47%

89.57%
–58.05%

-
-
-
-
-

650.00%
-

–69.86%
-

61.68%
-
-

69.98%
159.62%

-
-

3.12%

-
823.69%

-
-
-
-
-

253.13%
-
-
-
-
-
-
-

–100.00%
-

89.92%

329.16%

07/29/2005

5,743,952
18,373,725

0
0

6,503
20

594,534
12,063

24,730,797

14,625
25,688

0
191

0
0

5,121
1,500

0
8,790
8,505

10,965
0
0

17,100
38,213

0
3,222

133,920

0
6,004

655
0
0
0
0

10,594
0

3,428
0
0
0
0
0
0
0

2,279

22,960

Traded Contracts Volume in EUR Paid Premiums in EUR Open Interest Value of Open Interest in EUREquity Index Futures

Blue Chip Index Futures
DAX® Futures
DJ EURO STOXX 50® Index Futures
DJ Global Titans 50SM Index Futures
DJ Italy Titans 30SM Index Futures
DJ STOXX 50® Index Futures
MDAX® Futures
OMXH25® Futures
SMI® Futures
TecDAX® Futures

Blue Chip Index Futures – Total

DJ EURO STOXX® Sector Index Futures
DJ EURO STOXX® Automobiles & Parts Futures
DJ EURO STOXX® Banks Futures
DJ EURO STOXX® Basic Resources Futures
DJ EURO STOXX® Chemicals Futures
DJ EURO STOXX® Construction & Materials Futures
DJ EURO STOXX® Financial Services Futures
DJ EURO STOXX® Food & Beverage Futures
DJ EURO STOXX® Health Care Futures
DJ EURO STOXX® Industrial Goods & Services Futures
DJ EURO STOXX® Insurance Futures
DJ EURO STOXX® Media Futures
DJ EURO STOXX® Oil & Gas Futures
DJ EURO STOXX® Personal &Household Goods Futures
DJ EURO STOXX® Retail Futures
DJ EURO STOXX® Technology Futures
DJ EURO STOXX® Telecommunications Futures
DJ EURO STOXX® Travel & Leisure Futures
DJ EURO STOXX® Utilities Futures

DJ EURO STOXX® Sector Index Futures – Total

DJ STOXX® Sector Index Futures
DJ STOXX® 600 Automobiles & Parts Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Chemicals Futures
DJ STOXX® 600 Construction & Materials Futures
DJ STOXX® 600 Financial Services Futures
DJ STOXX® 600 Food & Beverage Futures
DJ STOXX® 600 Health Care Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Media Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Personal & Household Goods Futures
DJ STOXX® 600 Retail Futures
DJ STOXX® 600 Technology Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Travel & Leisure Futures
DJ STOXX® 600 Utilities Futures

DJ STOXX® Sector Index Futures – Total

Equity Index Derivatives – Total

FDAX
FESX
FGTI
F1TA
FSTX
F2MX
FFOX
FSMI
FTDX

FESA
FESB
FESS
FESC
FESN
FESF
FESO
FESH
FESG
FESI
FESM
FESE
FESZ
FESR
FESY
FEST
FESV
FESU

FSTA
FSTB
FSTS
FSTC
FSTN
FSTF
FSTO
FSTH
FSTG
FSTI
FSTM
FSTE
FSTZ
FSTR
FSTY
FSTT
FSTV
FSTU

July 2005

2,487,846
11,682,738

0
1,196

42,822
5,473

918
531,217

8,386

14,760,596

3,229
9,021
1,797

453
130
227

1,134
247
219

7,792
1,599
4,467

46
1,053
6,819
2,923

698
3,235

45,089

2,250
2,272

19
0

606
0

820
3,894

738
583
188

2,373
0

177
455

1,831
4

1,291

17,501

28,475,912

Change YoY

17.66%
35.22%

-
–38.98%

12.51%
-

226.69%
23.14%

–64.67%

31.08%

31.90%
18.46%

–28.06%
27.61%

-
404.44%
136.25%
11.76%

4,280.00%
93.35%

292.87%
44.61%

–43.21%
306.56%
22.58%

–60.73%
1,007.94%

440.97%

28.09%

-
168.88%
90.00%

-
-

–100.00%
5,366.67%

317.36%
-

98.30%
-

–17.83%
-
-

46.30%
3,714.58%

-
55.17%

182.46%

39.31%

2005

17,894,247
78,311,503

151
17,498

438,460
22,422
15,221

4,470,742
141,756

101,312,000

44,540
120,898
13,648
5,220

860
1,432

15,649
3,792
7,558

87,113
13,362
67,230
2,435
7,678

113,129
93,821
8,576

25,256

632,197

14,087
42,115
17,949
1,326

656
5,444
8,569

58,118
6,928

23,567
7,855

11,443
1,759

671
30,403
41,214
2,004

26,883

300,991

186,094,614

July 2005

294,412,000,000
381,629,000,000

0
39,876,550

1,322,761,260
178,839,140
19,257,714

21,877,757,866
48,428,210

699,527,920,740

34,698,700
143,548,870
17,205,865
8,101,140
1,914,980
3,258,950

13,393,855
5,732,015
3,937,025

84,790,585
17,153,330
89,480,250

624,210
13,689,970

105,257,355
63,991,700
4,264,940

54,469,980

665,513,720

24,918,750
43,748,620

297,465
0

8,020,410
0

9,719,940
75,290,960
8,072,080
5,905,885
2,046,380

45,342,175
0

2,227,120
6,357,580

26,073,530
30,340

19,774,510

277,825,745

1,087,468,438,312

Change YoY

43.08%
62.02%

-
–27.50%

32.34%
-

330.45%
43.06%

–61.65%

52.80%

48.90%
50.03%

–18.57%
58.65%

-
617.75%
169.89%
32.11%

5,133.67%
136.09%
362.93%
92.00%

–37.69%
323.70%
36.72%

–54.68%
1,247.06%

584.99%

41.01%

-
230.21%
147.89%

-
-

–100.00%
5,842.19%

375.26%
-

136.22%
-

6.01%
-
-

74.77%
4,299.56%

-
92.84%

210.94%

59.77%

2005

1,976,423,351,101
2,406,736,022,620

3,054,390
565,704,055

12,816,369,304
687,493,161
300,538,409

173,059,924,388
755,368,861

4,571,347,826,289

439,421,027
1,830,487,738

132,452,635
89,278,400
11,559,185
18,512,740

170,699,830
84,468,415

127,909,980
915,987,156
137,180,332

1,200,215,834
31,478,841
99,482,888

1,620,841,259
2,028,637,254

50,369,659
406,503,488

9,395,486,659

141,588,925
772,297,994
262,315,236
18,525,240
8,586,910

70,789,555
99,797,985

1,062,283,874
71,512,100

230,473,622
84,266,965

206,126,571
24,363,965
8,461,185

387,944,022
573,558,789
14,492,840

394,547,190

4,431,932,968

6,860,128,786,697

July 2005

-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

9,659,681,845

Change YoY

-
-
-
-
-
-
-
-
-

-

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

-

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

-

50.66%

2005

-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

59,014,501,616

07/29/2005

188,488
1,605,381

34
294

29,577
3,812
2,135

173,733
15,887

2,019,341

4,570
18,162
3,107

680
152
201
957
475
443

15,414
3,326
7,421

651
1,485

13,869
12,388

772
3,795

87,868

4,023
8,741
6,090

650
606
900

4,496
7,351
2,836
3,867
1,360
4,221
1,251

354
5,628
8,246
1,000
6,030

67,650

27,062,536

Change YoY

17.41%
26.06%
–2.86%
86.08%

–18.22%
-

0.76%
25.69%

–26.51%

22.49%

–36.59%
27.60%
3.98%

151.85%
7,500.00%

258.93%
–20.05%
268.22%

2,009.52%
52.60%

421.32%
2.03%

713.75%
562.95%

4.77%
–19.92%
565.52%
816.67%

19.30%

-
625.39%

121,700.00%
-
-

17,900.00%
29,873.33%

56.97%
-

689.18%
-

191.71%
-
-

484.42%
377.48%

-
188.24%

435.54%

38.06%

07/29/2005

23,098,355,863
53,437,417,890

731,680
10,025,400

927,830,930
128,064,140
45,251,325

7,354,530,177
94,212,730

85,096,420,134

51,343,950
294,691,770
30,743,765
12,705,800
2,299,760
2,989,875

11,302,170
11,307,375
8,005,010

174,885,940
35,987,320

148,420,000
9,211,650

19,505,475
211,571,595
279,460,440

4,890,620
65,107,590

1,374,430,105

46,204,155
168,570,185
98,414,400
9,707,750
8,108,280

12,919,500
53,967,310

144,594,170
31,309,440
40,603,500
14,756,000
81,041,665
18,101,970
4,486,950

77,131,740
120,432,830

7,610,000
93,465,000

1,031,424,845

778,287,857,985

Change YoY

47.32%
54.43%
4.21%

123.97%
–2.79%

-
31.90%
49.21%

–14.55%

51.09%

–27.16%
65.24%
15.61%

227.71%
10,277.98%

429.67%
–6.65%

343.37%
2,430.31%

92.80%
523.62%
33.82%

865.58%
590.00%
22.28%
–5.58%

761.30%
1,083.78%

40.09%

-
788.20%

153,612.46%
-
-

23,802.87%
34,099.82%

79.46%
-

882.97%
-

266.78%
-
-

591.97%
468.80%

-
262.79%

460.15%

51.23%
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Traded Contracts Volume in EUR

EXS1
EXW1
EUN2
XMT

EXSF
EXWF
EUNF
XMTF

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Exchange Traded Funds® Derivatives

Exchange Traded Funds® Derivatives Options
DAX® EX Options
DJ EURO STOXX 50® EX Options
iShares DJ EURO STOXX 50® Options
XMTCH on SMI® Options

Exchange Traded Funds® Derivatives Options – Total

Exchange Traded Funds® Derivatives Futures
DAX® EX Futures
DJ EURO STOXX 50® EX Futures
iShares DJ EURO STOXX 50® Futures
XMTCH on SMI® Futures

Exchange Traded Funds® Derivatives Futures – Total

Exchange Traded Funds® Derivatives – Total

July 2005

1,736
156
30
5

1,927

6
2
0
0

8

1,935

Change YoY

8.70%
280.49%
–77.94%
–91.38%

5.19%

–99.73%
–99.00%

-
–100.00%

–99.66%

–54.11%

2005

13,635
866
675

20,794

35,970

569
10,656
2,000

51

13,276

49,246

July 2005

7,998,000
470,400
93,000
20,836

8,582,236

27,363
6,529

0
0

33,892

8,616,128

Change YoY

24.63%
317.76%
–75.78%
–90.38%

20.36%

–99.66%
–98.81%

-
–100.00%

–99.61%

–45.55%

2005

56,873,700
2,596,900
2,037,800

80,098,891

141,607,291

2,328,326
32,800,719
6,432,750

192,066

41,753,861

183,361,152

July 2005

161,005
2,286
1,230

769

165,290

-
-
-
0

0

165,290

Change YoY

–24.79%
–10.63%
–90.04%
–50.94%

–28.31%

-
-
-
-

-

–28.31%

2005

1,311,806
28,089
64,587

1,088,463

2,492,945

0
-
-
0

0

2,492,945

Change YoY

136.16%
140.27%
–46.13%
143.96%

121.84%

–99.82%
–37.97%

-
–100.00%

–49.06%

14.87%

07/29/2005

13,715,500
503,600
414,800

4,659,251

19,293,151

23,646
687,276

6,702,000
0

7,412,922

26,706,073

Change YoY

124.18%
123.68%
–55.07%
101.02%

96.32%

–99.86%
–49.13%

-
–100.00%

–43.98%

9.03%

07/29/2005

3,217
170
133

1,180

4,700

5
204

2,000
0

2,209

6,909
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Change YoY

140.43%
24.36%

–69.90%
49.33%
31.83%

–100.00%
72.33%

151.18%
6.57%

–37.58%
5.49%

-
–36.71%

–100.00%
19.36%
67.23%

18,092.35%
–16.71%

19.86%
69.49%

235.15%
228.66%
–66.56%
428.31%

–100.00%
479.61%
–20.12%

64.52%
1,103.57%

66.87%
22.34%
–6.14%

–24.44%
156.55%

4.10%
11,222.39%

65.40%
21.80%

–30.89%
–1.48%
84.80%

–22.59%
914.43%

–100.00%
274.43%

–100.00%
-

–23.06%
33.60%

20.36%

2005

1,105,966
733,207
396,353
38,556

292,319
100

20,734,858
303,945

1,595,862
1,478,300

118,616
39

93,902
634

138,234
6,646,255

57,315
5,141,061
8,902,524
2,611,264

73,493
58,064

1,294,720
239,778

100
132,824

1,390,690
49,151
38,624
40,421

11,290,170
9,944,786

632,078
1,497,735
3,055,803

58,189
168,383
14,086

8,369,900
4,653,955

62,290
196,761
42,173
6,854

260,822
815

23,962
320,724
125,064

94,431,725

July 2005

288,974,600
93,445,800
22,318,400
14,595,500
33,950,430

0
4,398,730,986

60,316,215
822,925,500
358,572,400
53,049,250

0
19,593,950

0
15,082,900

3,722,061,900
259,466,500

3,997,014,652
1,382,420,100
1,605,813,500

33,147,800
138,983,000
45,857,900

118,439,700
0

61,046,400
186,678,050
42,626,750
45,294,250
34,645,500

2,242,973,925
2,386,770,260

129,281,600
945,977,600

1,055,827,710
75,228,000
49,512,750
9,235,500

1,352,454,500
3,465,350,750

77,946,750
22,870,400
31,487,100

0
366,703,000

0
11,934,400
98,723,250
44,002,200

30,221,331,628

2005

2,108,396,539
748,028,650
249,366,226
499,978,705
291,534,720

80,000
19,851,945,003

569,927,115
8,231,229,115
3,848,685,400

647,718,650
214,500

371,135,800
2,487,600

304,044,400
22,228,598,249

452,642,250
33,590,354,422
13,569,029,777
16,004,617,506

269,465,400
589,895,750

2,425,401,100
558,577,500

250,000
333,893,800

2,818,336,688
293,297,500
291,676,500
236,661,500

10,160,215,716
12,545,707,727
1,260,601,000
6,716,989,135

12,978,999,269
273,061,850

1,097,975,750
79,517,000

10,702,201,408
27,622,110,400

493,641,250
398,053,562
119,723,200
34,961,800

4,481,007,000
13,257,500

103,264,200
1,644,901,200

303,479,100

222,417,138,432

Traded Contracts Volume in EUR

July 2005

11,213,501
5,375,992
1,282,462

211,569
1,981,361

0
149,960,813

5,148,030
23,745,312
15,779,978
1,962,551

0
335,035

0
1,046,482

220,531,627
11,400,778

142,762,373
53,094,998
49,620,528
1,266,478
6,625,327
1,253,139
3,530,438

0
1,735,636
8,046,895

783,746
1,168,466
1,862,526

66,289,722
98,324,114
5,353,605

36,757,949
47,695,611
2,382,741
1,600,607

169,120
43,762,022

127,460,332
3,662,396

985,399
1,085,364

0
15,159,736

0
337,847

1,914,286
1,351,365

1,176,018,256

Change YoY

107.17%
64.30%

-72.59%
25.38%
-1.87%

–100.00%
1.89%

425.54%
26.20%
–9.03%
58.53%

-
–55.58%

–100.00%
–3.46%
80.93%

17,616.28%
–22.25%

6.95%
137.71%

2,632.72%
674.16%
–81.64%
933.17%

–100.00%
1,311.45%

–1.92%
21.20%

2,964.03%
256.36%
–28.73%
–32.90%

26.21%
53.72%
24.26%

14,258.19%
92.64%

447.93%
–33.55%

9.20%
207.89%
62.25%

3,629.77%
–100.00%

747.68%
–100.00%

-
–58.29%

30.79%

7.00%

07/29/2005

502,203
524,888
186,116

4,081
150,975

0
8,765,660

90,456
483,722
579,028
28,897

0
24,472

0
29,392

2,820,314
21,933

1,621,565
3,702,330

556,277
22,903
22,925

154,478
92,970

0
77,518

686,445
12,042
15,528
14,694

3,577,460
4,034,203

271,596
981,368
639,328
22,459
34,978
4,838

3,132,104
1,600,804

20,257
55,828
26,241
2,740

31,983
0

11,572
145,057
73,189

35,857,817

Change YoY

142.71%
51.03%

–17.89%
14.19%

179.89%
–100.00%

67.50%
224.30%
55.18%

–14.80%
57.13%

-
28.78%

–100.00%
242.76%
57.35%

305.42%
7.48%

18.51%
36.59%

575.80%
258.32%

9.72%
98.35%

–100.00%
339.17%
155.57%
40.97%

346.72%
253.73%
–2.93%
13.67%
67.85%

238.43%
59.94%

248.96%
249.61%
44.37%
27.19%
26.54%
94.85%
38.69%

1,082.03%
101.77%
112.23%

–100.00%
579.91%
86.42%
78.06%

34.81%

07/29/2005

956,157,277
552,196,900
120,497,213
57,111,080

145,820,930
0

8,402,166,078
182,627,885

2,495,720,865
1,473,577,100

159,538,650
0

97,706,600
0

61,768,500
9,933,508,800

177,927,500
10,281,697,001
5,731,222,927
3,701,770,428

81,679,100
241,755,000
314,164,200
214,091,850

0
192,885,050

1,498,921,790
73,028,500

116,331,000
90,029,750

3,286,156,910
5,647,508,610

561,324,000
2,267,038,220
2,940,508,957

106,834,250
231,641,000
27,082,250

4,178,242,790
9,467,869,100

161,334,000
116,910,400
70,590,600
7,631,280

597,254,500
0

50,157,000
754,919,500
183,859,500

78,010,764,841

Change YoY

167.17%
42.69%

–19.19%
20.00%

116.83%
–100.00%

74.96%
270.00%
87.44%
–3.11%
59.35%

-
21.59%

–100.00%
273.17%
51.11%

367.28%
9.01%

23.58%
65.48%

589.56%
361.13%
25.97%

114.75%
–100.00%

383.05%
195.77%
32.92%

364.10%
261.99%
–2.88%
10.71%
53.81%
89.60%

106.68%
314.98%
315.51%
56.40%
27.25%
27.37%

117.91%
72.60%

1,077.69%
19.44%

153.42%
–100.00%

659.06%
78.96%
90.34%

38.22%

2005

128,792,406
39,506,266
17,210,270
43,066,779
18,417,107

16,250
891,106,274
51,216,421

469,402,238
179,298,094
21,056,981

975
9,503,238

59,810
10,603,209

1,477,593,353
16,121,050

2,280,483,002
845,463,896

1,954,887,572
6,741,971

27,560,661
523,601,109
18,628,165

4,100
10,630,235

419,404,620
6,940,759
9,971,375
7,782,257

395,908,594
652,467,754
84,636,477

250,843,856
1,798,798,319

7,577,033
65,115,995
4,378,405

392,505,303
1,625,529,094

16,268,859
25,588,427
4,382,421
2,479,850

246,158,392
312,251

3,675,829
56,922,664
9,383,026

15,128,002,991

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Equity Derivatives

AAR
AEN
AHO
AIR
CGE
CGE5
ALV
AXA
BAS
BAY
BNP
BNP5
CAR
CAR5
XCA
DCX
BSN
DBK
DTE
EOA
ENL5
ENT5
FO4
FTE
FTE5
ASG5
INN
LOR
CIL
MOH
MUV2
NOA3
PHI1
ROY
RWE
GOB
SNW
PAO5
SAP
SIE
SGE
LYO
TQI5
TIM5
TOTB
TOT5
CRI5
UNI
VVU

July 2005

141,620
84,715
31,408
1,008

34,626
0

4,332,859
28,215

150,688
129,207

9,109
0

4,816
0

6,893
1,013,666

30,927
595,051
879,969
222,874

9,183
12,213
20,372
50,205

0
24,216
79,313
6,908
6,066
5,535

2,381,462
1,743,853

59,770
234,504
201,918
15,172
7,112
1,492

947,486
554,396

9,275
10,066
11,808

0
18,673

0
2,637

17,996
16,994

14,146,276

Change YoY

190.02%
45.56%

–66.17%
57.26%
6.61%

–100.00%
104.91%
201.05%
33.87%

–24.17%
21.89%

-
–39.41%

–100.00%
37.46%
66.84%

21,432.49%
–11.04%

32.34%
106.25%
245.65%
368.17%
–56.99%
459.49%

–100.00%
559.34%

1.39%
68.65%

1,126.90%
77.13%
34.91%
13.17%

–24.77%
159.38%
38.32%

13,565.40%
102.64%
37.32%

–24.77%
7.40%

124.42%
2.04%

901.88%
–100.00%

374.06%
–100.00%

-
–18.35%

44.18%

29.67%

Stock Options

Options on SMI® Components
ABB Asea Brown Boveri
Adecco
Baloise Holding
Ciba Spezialitätenchemie Holding
Clariant
Credit Suisse Group
Givaudan
Holcim
Julius Bär
Kudelski
Lonza Group
Nestlé
Novartis
Richemont
Roche Holding
Serono
SGS
Sulzer
Swatch Group
Swiss Life Holding
Swiss Re
Swisscom
Syngenta
Synthes
UBS
Unaxis
Zurich Financial Services

Options on SMI® Components – Total

Change YoY

57.67%
–16.15%
–14.65%

63.84%
163.95%
–12.85%

51.30%
165.71%

1,098.87%
44.09%
41.76%

147.75%
18.86%
78.63%
83.96%

151.82%
94.68%

533.97%
–6.21%
93.18%
6.27%

77.11%
169.37%

-
41.50%

1,629.50%
100.27%

77.09%

2005

2,780,061
301,289
82,669

1,433,326
339,452

2,388,000
78,519

162,248
525,596
66,611
99,335

5,608,412
2,103,465

94,478
1,633,957

358,434
76,305
15,992
56,237

1,195,584
4,129,702

508,274
598,107
185,009

1,727,571
4,032,165
3,372,382

33,953,180

July 2005

195,024,234
106,630,337
24,765,194
68,134,120
57,255,174

762,106,252
55,462,814

105,930,022
39,772,923
31,856,200
56,832,126

2,048,495,448
1,040,200,539

43,043,852
1,550,148,416

119,309,527
66,714,258
28,545,006
15,266,893

169,798,661
298,274,218
100,452,237
98,683,676
26,175,215

1,337,088,088
434,507,052

1,063,846,442

9,944,318,924

2005

1,339,002,464
1,182,273,785

317,730,799
731,813,973
408,785,035

7,533,127,201
374,306,964
778,851,666
675,348,955
193,733,011
451,825,971

11,457,905,587
7,928,726,580

234,909,155
14,372,458,790
1,831,912,713

413,906,270
54,686,114

120,339,787
1,328,792,848
2,213,109,367
1,435,644,089

494,353,549
163,274,298

10,712,713,885
4,123,163,675
4,567,904,467

75,440,600,996

Traded Contracts Volume in EUR

July 2005

10,537,407
2,685,165

858,930
2,224,383
1,613,402

28,331,703
843,302

3,306,671
1,664,284
1,398,884
1,042,155

58,563,956
28,697,490
1,398,048

55,754,888
3,704,081
1,743,600

484,952
787,611

4,804,256
8,411,501
3,003,286
2,736,228

817,633
43,104,510
14,510,648
46,264,704

329,293,678

Change YoY

71.77%
–55.13%
–41.11%

46.91%
36.29%
–3.42%

1.53%
158.49%
164.26%
83.93%
1.41%

290.95%
20.27%
40.73%

213.91%
179.92%
149.65%
546.93%

4.80%
12.00%

–52.43%
88.82%

167.42%
-

116.67%
1,460.38%

89.44%

82.52%

07/29/2005

1,342,030
101,992
31,602

524,496
119,161
893,675
37,456
52,158

147,454
23,631
28,184

1,898,995
757,064
51,782

565,667
59,689
11,781
5,546

25,538
452,190

2,032,464
144,128
234,170
61,032

561,084
864,405

1,620,981

12,648,355

Change YoY

64.78%
–39.44%

13.59%
70.37%
89.30%
–5.00%
22.55%
94.45%

360.81%
80.35%
–7.33%
41.51%
20.10%

134.67%
54.17%

127.69%
–17.18%

23.46%
–4.84%
34.71%
29.25%
11.32%
39.41%

-
27.26%

1,339.50%
43.35%

44.96%

07/29/2005

651,181,799
409,160,918
120,472,593
267,694,820
139,924,634

2,820,869,658
169,489,006
251,139,857
75,058,065
71,886,267

125,385,530
3,918,225,575
2,864,512,294

127,954,674
5,091,233,491

306,961,437
66,104,661
19,612,034
55,366,714

496,386,584
1,110,741,307

411,785,165
191,233,078
52,620,849

3,464,481,505
864,018,849

2,168,020,070

26,311,521,433

Change YoY

87.22%
–43.86%

18.27%
50.85%
96.86%
1.64%

31.56%
123.33%
–5.53%

113.41%
–3.53%
43.37%
24.82%

174.90%
71.98%

118.56%
2.47%

117.10%
–6.22%
26.22%
26.35%
14.70%
78.24%

-
41.99%

1,266.93%
60.07%

41.53%

2005

71,223,847
42,617,724
14,065,949
25,166,816
15,344,693

397,370,814
7,309,917

20,456,591
29,778,645
7,779,532

18,643,173
465,070,416
247,442,212

9,217,868
484,578,926
95,049,907
11,759,229
1,103,621
4,776,213

44,150,402
80,287,807
40,913,084
16,902,276
4,622,171

502,656,084
182,404,639
180,519,683

3,021,212,238

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

ABBN
ADEN
BALN
CIBN
CLN
CSGN
GIVN
HOLN
BAER
KUD
LONN
NESN
NOVN
CFR
ROG
SEO
SGSN
SUN
UHRN
SLHN
RUKN
SCMN
SYNN
SYST
UBSN
UNAX
ZURN

July 2005

367,803
27,321
6,000

138,700
50,659

226,358
11,597
21,278
76,188
9,768

12,359
953,294
263,172
14,980

148,752
22,402
11,313
7,595
6,751

149,618
572,166
36,756

117,131
29,084

204,400
394,153
752,743

4,632,341

Change YoY

89.24%
–17.38%

0.61%
39.28%

160.12%
6.19%

58.33%
198.86%
167.87%
101.83%
65.14%

154.66%
30.95%

146.84%
132.00%
168.76%
158.14%
981.37%
–1.98%

102.94%
2.18%

83.19%
240.71%

-
68.15%

2,046.30%
133.09%

88.16%

Stock Options

Options on DJ EURO STOXX 50® Index Components
ABN Amro
Aegon
Ahold
Air Liquide
Alcatel
Alcatel (FR exec. type)
Allianz
AXA
BASF
Bayer
BNP Paribas
BNP Paribas (FR exec. type)
Carrefour
Carrefour (FR exec. type)
Crédit Agricole
DaimlerChrysler
Danone
Deutsche Bank
Deutsche Telekom
E.ON
Enel (ITA exec. type)
ENI (ITA exec. type)
Fortis
France Télécom
France Télécom (FR exec. type)
Generali (ITA exec. type)
ING
L’Oréal
Lafarge
LVMH
Münchener Rückversicherung
Nokia
Philips
Royal Dutch
RWE
Saint-Gobain
Sanofi-Aventis old
Sanpaolo IMI (ITA exec. type)
SAP
Siemens
Société Générale
Suez
Telecom Italia (ITA exec. type)
TIM (ITA exec. type)
Total (FR exec. type)
Total Fina
UniCredito Italiano (ITA exec. type)
Unilever
Vivendi Universal

Options on DJ EURO STOXX 50® Index 
Components – Total
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Traded Contracts Volume in EUR Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Change YoY

306.62%
176.75%
–87.44%
165.35%
79.59%

626.22%
–2.38%

-
-

7.35%
125.55%
20.00%

-
–94.52%

-
-

–2.44%
–55.56%

87.53%
154.01%
–87.73%
126.60%
273.02%
487.34%
95.98%
12.19%

2,570.00%
–57.50%

7,973.33%
3,912.28%

–29.31%
–63.66%
193.23%

-
178.14%
–40.96%
–20.00%
–35.48%

-
798.77%
–26.37%
–50.54%
–77.01%
311.76%
–41.43%
–10.45%
577.85%
13.16%
35.74%
86.04%

528.79%
-
-

5.72%
–71.21%
–63.90%

38.39%
-

634.25%
–93.33%
–63.15%
–77.01%

-
40.40%

–14.14%
55.01%

–74.91%
-

–100.00%
181.25%
48.17%

-
-

1,231.99%
–70.53%

-
–86.92%

-
–89.13%
–73.08%

-
–92.45%
296.37%
209.93%

1,950.00%
366.67%
–56.50%
–4.80%

–83.56%
-

–11.33%
-
-

56.52%
6.99%

–90.67%

30.45%

30.66%

21.79%

2005

4,323
111,053
30,982
37,031
14,737

340,638
294,436

8,616
4,953

66,092
1,028,302

3,218
30,130
15,240
2,330

228
756
374

1,354,287
556,857

5,848
133,236

1,044,369
785,582
57,214
36,035
8,344

42,384
3,958

32,531
270

41,089
47,101

580
123,556

566
9,932

20,920
286

12,884
110,278

1,368,920
27,197

807
2,335,734

1,182
654,276
494,670
470,780

2,025,149
725,275

817
181

320,335
792

141,207
11,307

550
42,140

215
9,498
6,881

864
139,228
203,163
24,425
7,967

19,570
7,529
4,359

1,090,832
2,100

16,623
319,665
53,975

927
224,010
12,233
6,175

21,381
15,029
22,684

1,640,534
8,341

718
2,561

634,699
128,833
31,113

208
24,783

100
4,067

16,589
1,292,835

26,309

21,063,888

149,448,793

731,226,436

July 2005

2,274,500
262,512,500

1,747,022
765,800

5,079,500
532,183,800
47,182,900
2,170,000
9,036,800
7,595,200

508,142,000
21,600

8,107,040
557,200
575,000

1,579,000
126,000
29,600

364,996,100
201,763,300

103,800
22,095,600

323,151,050
380,255,550
19,069,100
3,555,250

13,185,000
4,349,200
3,555,200
5,066,500

54,400
5,062,000
5,891,800

120,000
88,298,500

137,200
43,000

120,000
859,700

7,631,300
70,146,750

151,591,146
1,657,200
1,992,000

267,850,640
725,700

81,588,337
39,023,250
60,447,950

214,400,175
150,615,500

756,000
1,209,500

188,511,300
78,100

7,967,100
6,091,800

0
14,404,300

1,400
3,107,300
3,402,500

0
89,434,200
50,827,200
1,753,550
4,319,500
6,750,000

0
1,115,000

282,253,650
1,841,500
3,853,200

22,806,000
2,459,750

360
555,900

10,350,400
460,000

3,096,000
74,800

370,000
363,067,200

2,087,908
166,200
284,000

90,002,350
41,062,800

481,120
0

2,409,600
0

60,000
8,614,500

1,007,136,162
1,300,400

6,103,610,210

46,269,260,762

6,118,055,677,426

2005

15,275,100
1,372,281,000

202,692,632
13,375,560
48,973,200

1,543,088,100
368,771,800
115,603,000
18,042,900
57,769,350

3,576,668,000
9,634,524

21,953,540
37,989,100
13,932,250
1,579,000
1,127,800
1,275,800

2,348,581,300
2,919,805,050

18,737,700
171,146,670

5,407,493,800
1,445,531,750

204,738,700
62,906,150
46,141,450
96,852,900
5,458,400

35,463,150
309,200

45,463,050
133,025,300

712,000
784,835,050

1,646,800
1,899,800
3,966,280

859,700
33,812,600

769,394,950
2,644,224,821

80,411,700
5,366,000

1,803,019,990
2,450,600

551,104,315
322,426,308

2,410,266,650
2,166,191,684
2,299,550,500

8,373,500
1,209,500

1,282,509,300
1,581,380

188,624,450
20,193,600
1,170,000

112,411,700
205,700

46,751,050
54,872,250
4,256,500

742,339,450
392,021,650
23,079,500
51,861,500
23,260,000
37,938,697
23,427,600

5,767,060,980
12,677,500
40,646,500

431,341,000
58,826,750

305,700
206,560,700
30,350,100
12,590,200
51,833,800
50,155,600
43,565,300

2,523,256,051
20,100,508

954,600
5,405,900

1,187,583,426
208,266,750
16,961,520

247,700
65,058,600

18,000
43,529,500
37,025,300

4,738,355,844
38,524,650

52,851,116,780

350,708,856,208

53,277,680,321,450

ACR
ADS
AGF
AIX
AKU
ALT
ASM
AOP5
IES5
BEI
BMW
BYG
KNP
CGM
CAJ
CLS
CIS
TRV
CBK
CON
DGX
DEP
DB1
DPW
DPB
DXB
DSM
EAD
EIA
ELV
EMP
EPC
FIA5
FOT
FME
GEC
GTO
HMY
HNR1
HNK
HEN3
HVM
HRX
IBM
IFX
INL
KAR
KPN
LIN
LHA
MAN
MDS5
MRK
MEO
MSF
MLP
MOB
NEF
NUT
ORC
PEU
PPX
NEL
POR3
PUM
QIA
RNL
SMPA
AVE
SBMO
SCH
SND
SJ7
SGM
ENUR
SSY
TOI
TQIR
TLSN
FSE
CSF
TNM
TKA
TTEB
AOL
TNT
TUI
RPL
VMH
VED
VVD
VT3
SQU
VNU
VOW
WOS

Change YoY

360.80%
298.96%
–82.72%

39.55%
110.94%
552.67%

6.38%
-
-

0.37%
143.72%
66.15%

-
–94.79%

-
-

–13.93%
–57.47%
131.02%
283.21%
–86.32%
144.78%
479.38%
572.97%
149.60%
48.15%

4,069.83%
–50.25%

13,067.41%
3,985.89%

–8.26%
–73.89%
277.68%

-
201.02%
–36.89%
273.91%
–29.66%

-
772.15%
–14.08%
–23.48%
–69.03%
313.71%
–53.92%
–8.67%

298.97%
32.29%
75.44%
88.42%

664.55%
-
-

15.71%
–74.94%
–58.49%

50.95%
-

878.15%
–90.67%
–57.39%
–76.20%

-
58.34%
–7.94%
79.49%

–68.89%
-

–100.00%
375.68%
64.79%

-
-

1,014.34%
–71.74%

-
–86.36%

-
–29.06%
–73.39%

-
–90.40%
306.65%
233.11%

1,746.67%
425.93%
–40.27%
–1.81%

–86.05%
-

18.70%
-
-

43.58%
26.41%

–89.75%

69.08%

43.69%

20.95%

July 2005

37,804
9,210,050

110,900
46,698

331,528
20,362,601
3,467,228

45,510
184,492
165,384

14,067,842
1,200

1,948,520
27,896
17,550
96,110
14,310

400
9,428,105

11,373,364
3,400

1,884,755
13,692,469
12,478,267
1,112,869

134,615
657,916
369,417
118,203
139,375

2,107
175,865
377,409

4,290
4,355,250

1,937
3,200
4,850

57,820
132,783

1,329,132
4,906,263

55,556
30,974

22,585,186
15,197

4,998,038
2,313,214
2,077,599

10,344,392
3,992,311

5,397
38,595

4,739,130
1,065

834,321
151,504

0
736,487

10
78,267

150,310
0

5,645,867
1,795,987

72,444
103,467
99,500

0
13,710

8,128,040
22,860

557,339
1,008,280

63,866
17

4,878
203,582
10,500
76,620
6,094

18,700
12,186,161

47,771
3,040
8,680

4,365,845
1,621,116

8,478
0

152,252
0

13,300
292,035

37,585,600
113,836

240,257,103

1,745,569,036

11,405,416,172

Change YoY

148.29%
416.35%
–61.82%

20.16%
118.05%
525.96%

2.24%
-
-

–45.85%
149.14%
81.82%

-
–97.80%

-
-

76.30%
–68.99%
–26.12%
359.43%
–93.50%
586.24%
746.27%
823.35%
202.16%
31.01%

6,561.77%
–47.92%

12,610.00%
2,060.85%

33.78%
–92.43%
103.73%

-
58.19%

–82.44%
6,300.00%

–51.35%
-

259.12%
–38.83%
–55.46%
–84.22%

46.59%
–46.03%
–52.90%
392.10%
73.30%
30.31%
29.63%

216.01%
-
-

–51.65%
–88.87%
–48.60%
–45.69%

-
468.38%
–99.64%
–88.46%
–75.86%

-
202.33%
–51.32%

46.45%
–91.90%

-
–100.00%

352.77%
18.56%

-
-

439.88%
–77.52%

-
–99.45%

-
–41.08%
–85.99%

-
–93.59%
150.61%

9.92%
433.33%
225.09%
–44.01%

14.67%
–97.68%

-
15.12%

-
-

–29.59%
9.93%

–91.53%

26.42%

18.79%

44.72%

07/29/2005

1,427
38,625
1,036

10,741
12,141

130,830
221,270

4,770
2,934

31,217
376,774

636
15,955
10,398

310
228
226
129

386,723
120,742

3,002
44,321

121,236
242,762
19,560
10,877
3,194

12,045
2,432

14,579
194

13,226
15,437

180
31,075

331
5,770
6,832

286
5,453

27,563
300,635

3,955
500

1,425,570
618

222,333
241,480
37,657

665,669
76,569

214
181

117,799
87

36,538
9,142

550
52,390

13
3,477
2,015

321
37,694
46,114
10,534
1,995

16,470
33

2,163
130,181

448
7,310

50,525
17,752

289
10,642
4,412

549
7,642
5,710

10,459
537,149

2,434
315

1,424
220,077
44,152
11,192

118
4,412

0
570

8,411
437,455
17,166

6,790,977

55,297,149

86,909,405

Change YoY

118.20%
121.63%
–81.50%

50.33%
–8.71%

540.48%
18.12%

4,047.83%
-

217.54%
60.25%

12,620.00%
–18.66%
111.82%

-
-

–87.39%
360.71%
39.36%

244.27%
439.93%
329.05%
377.23%
85.03%

–15.69%
–55.31%

51.23%
–14.54%
–51.84%
308.26%
81.31%
6.11%

346.16%
-

62.20%
–23.73%
449.00%

9.36%
-

131.26%
105.45%
–15.81%

25.64%
316.67%
–17.07%
–46.63%
531.65%
19.06%
50.80%

110.06%
140.78%

-
-

15.18%
–88.31%
–17.99%
219.20%

-
–29.54%
–18.75%

1.67%
–16.91%

-
7.26%

101.49%
204.36%
–28.78%

-
–99.83%

2,020.59%
45.48%

646.67%
–32.74%

1,155.59%
–26.36%
325.00%
–27.43%

-
–96.46%
–7.16%

–16.48%
65.75%

176.39%
–20.64%

54.41%
70.74%
40.07%

–63.33%
–16.48%

-
–58.45%

-
–71.51%

21.99%
5.23%

17.02%

28.98%

36.24%

35.38%

07/29/2005

5,326,076
491,400,750

6,495,622
3,440,240

37,708,400
588,279,000
259,333,800
51,960,000
10,734,400
28,072,750

1,338,922,900
2,027,600

11,985,890
27,972,600
1,730,000
1,579,000

362,500
433,800

680,110,050
670,023,050

9,521,400
58,233,750

704,493,100
466,785,350
74,418,700
20,293,350
18,806,900
28,388,900
3,554,200

16,241,000
225,500

14,090,450
40,935,900

232,000
204,753,400

983,600
6,531,440
1,251,376

859,700
14,349,920

195,631,850
593,957,074
12,232,500
3,424,500

1,174,327,420
1,409,500

185,099,867
170,924,036
202,880,350
704,790,315
261,087,600

2,249,000
1,209,500

457,645,400
180,700

51,981,550
16,435,100
1,170,000

106,040,900
14,300

17,326,550
16,688,750
1,755,500

210,048,550
91,782,700
10,062,650
14,052,750
19,780,000

192,198
12,077,500

669,216,800
3,020,000

18,591,800
71,717,350
19,278,050

95,580
9,629,050

11,563,100
1,152,800

17,868,800
19,214,000
20,411,300

821,898,450
6,113,338

430,300
3,003,700

381,177,800
69,479,250
5,772,320

144,700
12,982,800

0
3,190,000

19,162,700
1,642,839,400

24,012,800

14,291,273,162

118,613,559,436

1,458,004,886,343

Change YoY

134.96%
193.39%
–75.65%
–10.88%
–1.68%

493.46%
21.99%

3,003.02%
-

198.90%
60.85%

15,496.92%
–18.55%

83.56%
-
-

–91.00%
310.80%
64.09%

428.03%
535.44%
366.41%
519.40%
97.56%
10.00%

–40.54%
135.09%

1.17%
–35.91%
323.24%
98.42%

–32.87%
282.93%

-
82.77%

–10.95%
2,983.78%

25.42%
-

138.52%
124.63%

2.68%
54.21%

284.24%
–32.20%
–52.39%
188.62%
32.60%
79.27%
85.22%

188.60%
-
-

20.98%
–89.57%
–19.15%
254.29%

-
6.13%

–11.73%
11.48%

–16.23%
-

18.10%
102.30%
186.36%
–16.54%

-
–99.83%

3,088.36%
72.49%

829.23%
–26.89%
743.33%
–23.66%
211.13%
–33.54%

-
–78.98%
–13.21%
–10.03%
100.85%
193.19%
–19.41%

41.92%
93.74%
68.31%

–62.79%
–38.61%

-
–44.93%

-
–80.07%

3.60%
6.01%

23.00%

48.24%

40.09%

37.14%

2005

543,028
55,433,895
14,083,562
1,235,094
2,230,675

55,776,825
23,519,979
5,996,361

517,092
2,264,940

108,750,487
687,414

3,820,545
3,681,095

224,907
96,110
68,471
28,399

80,799,573
268,075,183

1,329,864
8,435,969

711,135,168
62,765,918
10,476,381
3,721,463
2,496,677
4,468,518

160,599
1,149,540

14,902
2,686,695
7,936,257

17,390
42,990,601

39,995
149,850
396,329
57,820

930,521
26,222,725

100,694,186
5,409,776

95,625
132,949,986

64,180
40,327,979
33,791,281

290,863,015
100,803,350
263,412,683

273,266
38,595

53,697,223
33,869

11,605,371
1,422,570

27,400
7,910,446

2,391
2,062,519
2,975,143

361,699
27,157,709
13,944,792
1,534,164
3,308,998

553,314
7,809,955

740,866
197,115,947

368,773
3,516,816

11,962,658
2,116,304

29,733
8,545,527

924,391
308,310

2,236,680
2,365,638
4,168,254

128,303,132
635,430
18,067

195,816
70,670,507
6,983,071
1,401,847

9,570
4,829,984

100
2,424,576
1,067,445

177,077,237
1,639,108

3,248,204,090

21,397,419,318

80,414,413,879

July 2005

553
18,642

255
2,627
1,478

125,447
36,677

200
2,466
8,496

132,451
6

11,195
199
100
228
80
8

202,714
35,282

33
16,578
49,238

192,308
4,776
1,915
2,136
1,718
2,422
4,574

41
4,351
1,906

90
12,505

49
40

600
286

2,921
9,428

70,803
482
280

334,894
300

75,526
54,310
10,464

204,523
42,217

63
181

46,394
38

5,471
3,367

0
4,266

1
605
400

0
14,755
23,985
1,654

580
5,500

0
180

54,842
254

1,441
16,237
2,340

1
654

3,874
200

1,260
22

185
242,970

874
123
140

43,825
25,557

904
0

798
0

10
3,913

249,619
845

2,439,146

21,217,763

92,005,568

Stock Options

Dutch stock options
French stock options
German stock options
Italian stock options
Scandinavian stock options
Swiss stock options
U.S. stock options

Change YoY

14.87%
37.95%
26.25%

374.84%
–6.02%
75.98%

3,664.74%

2005

8,414,300
2,876,777

93,605,985
425,176

10,166,768
33,768,171

191,616

July 2005

1,962,895,010
1,391,744,217

30,209,686,533
314,039,200

2,443,265,918
9,918,143,709

29,486,175

2005

19,093,707,536
12,950,216,705

228,496,899,106
1,836,115,950

12,876,092,335
75,277,326,698

178,497,878

Traded Contracts Volume in EUR

July 2005

81,369,669
57,460,097

1,165,051,014
12,036,161

100,289,360
328,476,045

886,690

Change YoY

19.07%
143.92%
11.22%

796.57%
–32.37%

82.07%
903.94%

07/29/2005

4,072,010
855,459

33,403,397
196,504

4,118,722
12,587,323

63,734

Change YoY

79.48%
54.84%
32.14%

377.87%
10.80%
44.26%

1,264.46%

07/29/2005

7,734,321,982
3,081,306,341

74,921,358,472
789,222,680

5,768,268,248
26,258,900,584

60,181,129

Change YoY

84.35%
60.77%
37.56%

389.97%
8.18%

41.25%
433.13%

2005

1,602,729,962
659,232,440

15,375,082,736
75,496,738

663,269,572
3,016,590,067

5,017,803

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

July 2005

793,877
288,138

13,651,592
70,058

1,780,836
4,603,257

30,005

Change YoY

53.39%
62.21%
33.97%

373.34%
13.07%
87.67%

1,301.17%

Further statistics are available on the Eurex website www.eurexchange.com >Trading Information > Statistics.

Stock Options

Options on other stocks
Accor
Adidas
AGF
Aixtron
Akzo Nobel
Altana
ASML Holding
Autostrade (ITA exec. type)
Banca Intesa (ITA exec. type)
Beiersdorf
BMW
Bouygues
Buhrmann
Cap Gemini
Casino Guichard
Celesio
Cisco Systems
Citigroup
Commerzbank
Continental
Degussa
Depfa Bank
Deutsche Börse
Deutsche Post
Deutsche Postbank
Dexia
DSM
EADS
Elisa Communications
Elsevier
EMC
Epcos
Fiat (ITA exec. type)
Fortum
Fresenius Medical Care
General Electric
Getronics
Hagemeyer
Hannover Rückversicherung
Heineken
Henkel
HypoVereinsbank
Hypo Real Estate Holding
IBM
Infineon Technologies
Intel
KarstadtQuelle
KPN
Linde
Lufthansa
MAN
Mediaset (ITA exec. type)
Merck
Metro
Microsoft
MLP
Mobilcom
Neste Oil Corporation
Numico
Oracle
Peugeot
Pinault-Printemps
P&O Nedlloyd
Porsche
Puma
Qiagen
Renault
Sampo
Sanofi-Aventis new
SBM Offshore
Schering
Schneider Electric
Sodexho Alliance
STMicroelectronics
Stora Enso
Sun Microsystems
T-Online
Telecom Italia RNC (ITA exec. type)
TeliaSonera
TF1
Thalès
Thomson
Thyssen Krupp
Tieto Enator Corporation
Time Warner
TNT
TUI
UPM-Kymmene Corporation
Van der Moolen Holding
Vedior
Veolia Environnement
Versatel
Vinci
VNU
Volkswagen
Wolters Kluwer

Options on other stocks – Total

Equity Derivatives – Total

Eurex Total
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● Turnover for first eight months up around 17 percent year-on-year

● Turnover on Eurex Bonds rose 47 percent year-on-year

In August, Eurex, the world’s largest derivatives exchange saw turnover increase by

around 19 percent to 90 million contracts against the same period last year (August

2004: 75.7 million contracts). At 821 million contracts, the turnover volume achieved

in the first eight months of this year has eclipsed the same period last year by around

17 percent (January–August 2004: 704 million contracts). 

With 40.7 million contracts traded in August, the interest rate derivatives segment put

in the highest turnover on Eurex. The most successful product was, once again, the

Euro-Bund Futures, with 19 million contracts. The Euro-Bobl and Euro-Schatz Futures

contributed ten million and eight million contracts respectively.

49.4 million contracts were traded in equity-based derivatives in August, of which 

28.3 million were in the equity index derivatives segment and 21.1 million in the 

equity derivatives segment. The top contract among the equity index derivatives was

the Dow Jones EURO STOXX 50® Index Futures with 10.6 million contracts, a rise of

around 15 percent on the previous year. Options on the Dow Jones EURO STOXX 50®

Index produced a record trading volume of 8.7 million contracts.

Approximately EUR 13.8 billion (single counting) was traded in August on the elec-

tronic trading platform Eurex Bonds, which rounds out Eurex’s range in the interest

rate derivatives product range, a rise of 47 percent year-on-year (August 2004: 

EUR 9.4 billion). Around EUR 452 million was traded in the “Agencies” segment of

Eurex Bonds in August, up 90 percent on August 2004 (EUR 238 million).

For more information, please contact products@eurexchange.com.

Eurex Turnover Around 90 Million Contracts in August

K E Y F I G U R E S

Status as of August 31, 2005
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Total – Traded Contracts &Open Interest (in Millions): August 2004–August 2005
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August 2005

47,824

47,824

Traded Contracts Volume in EUR

August 2005

-

0

Change YoY

-

-

FEU3

2005

-

0

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Interest Rate Derivatives

Money Market Derivatives

Money Market Futures
Three-Month EURIBOR Futures

Money Market Futures – Total

Traded Contracts Volume in EUR

OGBM
OGBL
OGBS

CONF
FGBM
FGBL
FGBX
FGBS

Paid Premiums in EUR Open Interest Value of Open Interest in EURFixed Income Derivatives

Options on Fixed Income Futures
Options on Euro-Bobl Futures
Options on Euro-Bund Futures
Options on Euro-Schatz Futures

Options on Fixed Income Futures – Total

Fixed Income Futures
CONF Futures 
Euro-Bobl Futures
Euro-Bund Futures
Euro-Buxl® Futures
Euro-Schatz Futures

Fixed Income Futures – Total

Interest Rate Derivatives – Total

August 2005

519,466
2,475,546

801,402

3,796,414

23,702
9,660,331

19,065,205
0

8,088,899

36,838,137

40,682,375

Change YoY

–28.56%
–7.05%
49.80%

–3.28%

–2.31%
–9.98%
22.61%

-
2.18%

7.64%

6.55%

Change YoY

36.89%

36.89%

2005

405,014

405,014

August 2005

46,762,479,200

46,762,479,200

Change YoY

36.81%

36.81%

2005

396,249,490,600

396,249,490,600

2005

5,287,170
28,567,581
6,584,367

40,439,118

216,397
103,502,373
202,183,372

0
89,569,884

395,472,026

436,316,158

August 2005

59,325,748,500
301,243,000,000
85,229,970,800

445,798,719,300

2,020,676,612
1,109,080,000,000
2,335,490,000,000

0
861,487,000,000

4,308,077,676,612

4,800,638,875,112

Change YoY

–26.33%
–1.30%
50.56%

0.78%

2.37%
–7.55%
30.13%

-
2.52%

12.28%

11.30%

2005

599,709,757,250
3,424,910,455,000

699,481,841,600

4,724,102,053,850

18,433,152,686
11,788,589,319,910
24,407,241,748,410

0
9,532,682,427,050

45,746,946,648,056

50,867,298,192,506

August 2005

-
-
-

0

-
-
-
-
-

0

0

Change YoY

-
-
-

-

-
-
-
-
-

-

-

2005

-
-
-

0

-
-
-
-
-

0

0

08/31/2005

41,630

41,630

Change YoY

39.91%

39.91%

08/31/2005

40,710,280,850

40,710,280,850

Change YoY

40.06%

40.06%

Change YoY

–38.26%
6.10%

104.55%

11.41%

31.44%
24.40%
30.60%

-
–3.79%

18.89%

18.06%

08/31/2005

19,167,539,250
88,022,227,500
43,543,251,800

150,733,018,550

1,410,290,819
107,036,725,280
173,941,820,210

0
86,792,853,985

369,181,690,294

560,624,989,694

Change YoY

–40.25%
–0.17%

103.27%

7.72%

25.38%
20.93%
22.39%

-
–4.13%

13.89%

12.22%

08/31/2005

168,504
725,187
409,616

1,303,307

16,432
927,896

1,404,445
0

814,091

3,162,864

4,507,801

Eurex Monthly Statistics August 2005
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Traded Contracts Volume in EUR

ODAX
OESX
OGTI
O1TA
OSTX
OFOX
OSMI
OTDX

OESA
OESB
OESS
OESC
OESN
OESF
OESO
OESH
OESG
OESI
OESM
OESE
OESZ
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
OSTR
OSTY
OSTT
OSTV
OSTU

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Equity Index Derivatives

Equity Index Options

Blue Chip Index Options
DAX® Options
DJ EURO STOXX 50® Index Options
DJ Global Titans 50SM Index Options
DJ Italy Titans 30SM Index Options
DJ STOXX 50® Index Options
OMXH25® Options
SMI® Options
TecDAX® Options

Blue Chip Index Options – Total

DJ EURO STOXX® Sector Index Options
DJ EURO STOXX® Automobiles & Parts Options
DJ EURO STOXX® Banks Options
DJ EURO STOXX® Basic Resources Options
DJ EURO STOXX® Chemicals Options
DJ EURO STOXX® Construction & Materials Options
DJ EURO STOXX® Financial Services Options
DJ EURO STOXX® Food & Beverage Options
DJ EURO STOXX® Health Care Options
DJ EURO STOXX® Industrial Goods & Services Options
DJ EURO STOXX® Insurance Options
DJ EURO STOXX® Media Options
DJ EURO STOXX® Oil & Gas Options
DJ EURO STOXX® Personal & Household Goods Options
DJ EURO STOXX® Retail Options
DJ EURO STOXX® Technology Options
DJ EURO STOXX® Telecommunications Options
DJ EURO STOXX® Travel & Leisure Options
DJ EURO STOXX® Utilities Options

DJ EURO STOXX® Sector Index Options – Total

DJ STOXX® Sector Index Options
DJ STOXX® 600 Automobiles & Parts Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Chemicals Options
DJ STOXX® 600 Construction & Materials Options
DJ STOXX® 600 Financial Services Options
DJ STOXX® 600 Food & Beverage Options
DJ STOXX® 600 Health Care Options
DJ STOXX® 600 Industrial Goods & Services Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Media Options
DJ STOXX® 600 Oil & Gas Options
DJ STOXX® 600 Personal & Household Goods Options
DJ STOXX® 600 Retail Options
DJ STOXX® 600 Technology Options
DJ STOXX® 600 Telecommunications Options
DJ STOXX® 600 Travel & Leisure Options
DJ STOXX® 600 Utilities Options

DJ STOXX® Sector Index Options – Total

August 2005

5,127,078
8,745,684

0
0

5,371
30

367,103
896

14,246,162

3,000
25,783

0
267

0
250

2,500
2,750

50
7,470

500
8,800

0
0

2,000
12,230

0
2,640

68,240

0
0
0
0
0
0
0

3,000
365

2,975
0
0
0
0
0
0
0

1,500

7,840

Change YoY

41.36%
59.55%

–100.00%
-

829.24%
-

23.79%
–66.14%

51.42%

-
129.75%

-
-
-
-
-
-
-

–44.21%
-

494.59%
-
-
-

54.30%
-
-

100.60%

-
-
-
-
-
-
-

300.00%
-
-
-
-
-
-
-
-
-
-

945.33%

2005

35,949,990
59,062,659

15
0

13,549
1,171

2,662,130
17,109

97,706,623

28,846
88,190

0
458

0
250

10,946
4,250

50
27,150
13,613
48,121

0
0

44,320
82,936

0
17,052

366,182

0
9,227
5,905

0
0
0
0

27,434
365

6,403
0

23,901
0
0
0

11,949
0

13,679

98,863

August 2005

123,058,000,000
280,349,000,000

0
0

161,314,500
615,000

15,249,742,916
4,983,950

418,823,656,366

33,500,000
415,635,000

0
4,939,500

0
3,750,000

30,000,000
65,250,000

875,000
82,920,000
5,250,000

174,150,000
0
0

29,250,000
277,730,000

0
44,277,500

1,167,527,000

0
0
0
0
0
0
0

57,000,000
4,197,500

30,825,000
0
0
0
0
0
0
0

23,250,000

115,272,500

Change YoY

80.91%
94.93%

–100.00%
-

946.68%
-

49.26%
–64.11%

88.59%

-
205.11%

-
-
-
-
-
-
-

–31.38%
-

653.90%
-
-
-

92.95%
-
-

175.29%

-
-
-
-
-
-
-

322.22%
-
-
-
-
-
-
-
-
-
-

753.87%

2005

793,666,523,500
1,791,190,024,500

318,000
0

384,255,500
21,720,750

102,263,626,747
94,205,650

2,687,620,674,647

280,078,000
1,342,231,250

0
8,091,000

0
3,750,000

131,467,500
100,500,000

875,000
279,910,000
135,249,750
872,709,000

0
0

631,750,000
1,804,422,250

0
264,304,500

5,855,338,250

0
165,241,500
86,170,000

0
0
0
0

494,885,000
4,197,500

64,121,000
0

413,866,500
0
0
0

161,352,500
0

194,149,750

1,583,983,750

August 2005

1,876,171,996
10,456,409,357

0
0

1,573,685
21,350

272,012,466
397,524

12,606,586,378

1,778,750
7,530,495

0
110,805

0
73,750

523,825
1,688,500

4,250
1,921,850

35,000
2,671,750

0
0

1,075,000
4,552,385

0
1,051,550

23,017,910

0
0
0
0
0
0
0

960,000
73,025

695,375
0
0
0
0
0
0
0

553,125

2,281,525

Change YoY

10.91%
91.42%

–100.00%
-

617.12%
-

80.03%
–46.34%

72.54%

-
222.80%

-
-
-
-
-
-
-

–60.78%
-

448.24%
-
-
-

–51.73%
-
-

34.20%

-
-
-
-
-
-
-

56.86%
-
-
-
-
-
-
-
-
-
-

272.80%

2005

13,376,582,279
56,131,639,666

8,130
0

6,026,013
192,198

1,948,861,682
5,036,090

71,468,346,058

9,255,840
29,690,620

0
236,215

0
73,750

1,973,625
2,454,750

4,250
8,787,750
2,600,970

19,535,150
0
0

29,761,810
34,373,760

0
4,948,315

143,696,805

0
2,973,805
1,606,865

0
0
0
0

9,562,745
73,025

1,061,125
0

11,729,825
0
0
0

2,793,975
0

4,543,200

34,344,565

Change YoY

56.77%
60.05%

–100.00%
-

133.98%
–72.69%
29.00%
2.05%

58.18%

130.14%
–29.80%

-
-
-
-
-

1.768.42%
-

-53.75%
-

153.35%
-
-

51.31%
99.69%

-
-

33.68%

-
941.82%

-
-
-
-
-

360.25%
-
-
-
-
-
-
-

-100.00%
-

372.29%

488.64%

08/31/2005

135,356,658,000
594,659,275,000

0
0

261,815,000
975,000

25,641,743,813
65,798,850

755,986,265,663

154,000,000
560,308,250

0
8,091,000

0
3,750,000

47,198,000
71,000,000

875,000
143,895,000
91,465,000

305,925,000
0
0

225,950,000
766,791,000

0
72,504,500

2,451,752,750

0
108,349,000

9,170,000
0
0
0
0

241,630,000
4,197,500

59,133,500
0
0
0
0
0
0
0

56,674,750

479,154,750

Change YoY

37.06%
47.04%

–100.00%
-

110.02%
–79.17%
14.52%
6.44%

43.57%

102.53%
–45.72%

-
-
-
-
-

1,400.00%
-

–60.51%
-

100.14%
-
-

50.10%
77.96%

-
-

3.92%

-
823.69%

-
-
-
-
-

339.80%
-
-
-
-
-
-
-

–100.00%
-

214.92%

459.35%

08/31/2005

6,223,081
19,928,121

0
0

9,325
50

674,689
11,803

26,847,069

15,625
36,749

0
458

0
250

3,933
3,000

50
13,790
9,005

16,065
0
0

15,100
36,355

0
4,512

154,892

0
6,004

655
0
0
0
0

13,194
365

5,928
0
0
0
0
0
0
0

3,779

29,925

Traded Contracts Volume in EUR Paid Premiums in EUR Open Interest Value of Open Interest in EUREquity Index Futures

Blue Chip Index Futures
DAX® Futures
DJ EURO STOXX 50® Index Futures
DJ Global Titans 50SM Index Futures
DJ Italy Titans 30SM Index Futures
DJ STOXX 50® Index Futures
MDAX® Futures
OMXH25® Futures
SMI® Futures
TecDAX® Futures

Blue Chip Index Futures – Total

DJ EURO STOXX® Sector Index Futures
DJ EURO STOXX® Automobiles & Parts Futures
DJ EURO STOXX® Banks Futures
DJ EURO STOXX® Basic Resources Futures
DJ EURO STOXX® Chemicals Futures
DJ EURO STOXX® Construction & Materials Futures
DJ EURO STOXX® Financial Services Futures
DJ EURO STOXX® Food & Beverage Futures
DJ EURO STOXX® Health Care Futures
DJ EURO STOXX® Industrial Goods & Services Futures
DJ EURO STOXX® Insurance Futures
DJ EURO STOXX® Media Futures
DJ EURO STOXX® Oil & Gas Futures
DJ EURO STOXX® Personal &Household Goods Futures
DJ EURO STOXX® Retail Futures
DJ EURO STOXX® Technology Futures
DJ EURO STOXX® Telecommunications Futures
DJ EURO STOXX® Travel & Leisure Futures
DJ EURO STOXX® Utilities Futures

DJ EURO STOXX® Sector Index Futures – Total

DJ STOXX® Sector Index Futures
DJ STOXX® 600 Automobiles & Parts Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Chemicals Futures
DJ STOXX® 600 Construction & Materials Futures
DJ STOXX® 600 Financial Services Futures
DJ STOXX® 600 Food & Beverage Futures
DJ STOXX® 600 Health Care Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Media Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Personal & Household Goods Futures
DJ STOXX® 600 Retail Futures
DJ STOXX® 600 Technology Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Travel & Leisure Futures
DJ STOXX® 600 Utilities Futures

DJ STOXX® Sector Index Futures – Total

Equity Index Derivatives – Total

FDAX
FESX
FGTI
F1TA
FSTX
F2MX
FFOX
FSMI
FTDX

FESA
FESB
FESS
FESC
FESN
FESF
FESO
FESH
FESG
FESI
FESM
FESE
FESZ
FESR
FESY
FEST
FESV
FESU

FSTA
FSTB
FSTS
FSTC
FSTN
FSTF
FSTO
FSTH
FSTG
FSTI
FSTM
FSTE
FSTZ
FSTR
FSTY
FSTT
FSTV
FSTU

August 2005

2,755,591
10,634,220

512
636

33,191
3,416

793
530,361

8,472

13,967,192

2,131
13,165

189
430
219
170
382
854
535

3,956
728

2,957
26
37

13,404
6,510

378
3,274

49,345

3,592
5,657
5,264

0
325
140

3,804
2,526

368
3,411

91
1,719

0
240

2,733
6,234

0
2,067

38,171

28,376,950

Change YoY

24.37%
14.69%

-
–95.28%

2.92%
-

153.35%
8.67%

–66.22%

15.94%

–21.60%
26.92%

–94.51%
–49.23%

-
286.36%
–28.46%
390.80%
613.33%
–61.80%
79.31%
84.35%

–77.19%
–32.73%
99.73%

–39.85%
–24.85%

1,077.70%

0.59%

-
1,824.15%
3,296.13%

-
-
-
-

174.57%
3,580.00%

783.68%
1,720.00%

-
-
-

1,409.94%
1,978.00%

-
69.29%

999.40%

31.72%

2005

20,649,838
88,945,723

663
18,134

471,651
25,838
16,014

5,001,103
150,228

115,279,192

46,671
134,063
13,837
5,650
1,079
1,602

16,031
4,646
8,093

91,069
14,090
70,187
2,461
7,715

126,533
100,331

8,954
28,530

681,542

17,679
47,772
23,213
1,326

981
5,584

12,373
60,644
7,296

26,978
7,946

13,162
1,759

911
33,136
47,448
2,004

28,950

339,162

214,471,564

August 2005

336,752,000,000
351,002,000,000

10,921,110
21,609,040

1,040,452,870
115,557,780
16,869,912

22,398,921,342
49,652,380

711,407,984,434

23,955,370
212,430,985

1,888,640
7,937,575
3,347,150
2,593,095
4,549,990

20,462,750
9,639,670

44,640,505
7,830,345

60,037,835
368,120
486,065

196,799,640
144,167,605

2,415,170
56,318,360

799,868,870

41,382,370
109,319,965
86,795,195

0
4,356,625
2,031,400

46,063,930
49,557,615
4,083,880

35,571,675
995,165

33,991,005
0

3,016,800
36,869,805
90,903,990

0
32,234,160

577,173,580

1,132,891,482,750

Change YoY

61.81%
43.19%

-
–94.11%
24.70%

-
233.11%
32.28%

–57.51%

50.88%

–5.40%
63.99%

–93.81%
–33.34%

-
482.69%
–13.35%
490.92%
802.04%
–50.70%
117.25%
148.82%
–71.76%
–27.34%
141.38%
–29.09%

0.80%
1,445.66%

29.30%

-
2,271.28%
4,224.08%

-
-
-
-

218.17%
4,586.04%
1,020.08%
2,115.17%

-
-
-

1,803.50%
2,333.01%

-
113.87%

1,148.04%

63.08%

2005

2,313,175,351,101
2,757,738,022,620

13,975,500
587,313,095

13,856,822,174
803,050,941
317,408,321

195,458,845,730
805,021,241

5,282,755,810,723

463,376,397
2,042,918,723

134,341,275
97,215,975
14,906,335
21,105,835

175,249,820
104,931,165
137,549,650
960,627,661
145,010,677

1,260,253,669
31,846,961
99,968,953

1,817,640,899
2,172,804,859

52,784,829
462,821,848

10,195,355,529

182,971,295
881,617,959
349,110,431
18,525,240
12,943,535
72,820,955

145,861,915
1,111,841,489

75,595,980
266,045,297
85,262,130

240,117,576
24,363,965
11,477,985

424,813,827
664,462,779
14,492,840

426,781,350

5,009,106,548

7,993,020,269,447

August 2005

-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

12,631,885,813

Change YoY

-
-
-
-
-
-
-
-
-

-

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

-

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

-

72.47%

2005

-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0

71,646,387,428

08/31/2005

208,475
1,781,911

322
366

31,052
3,674
1,914

178,020
15,737

2,221,471

4,730
17,903
3,068

366
169
180

1,112
982
370

15,059
2,907
8,577

651
1,458

16,840
12,233

818
5,551

92,974

1,494
9,179
6,228

650
931

1,040
7,499
7,295
3,204
6,745
1,352
4,794
1,251

544
5,206
7,827
1,000
7,244

73,483

29,419,814

Change YoY

27.10%
28.81%

820.00%
–94.90%
–11.02%

-
–15.91%
16.76%

–21.56%

24.77%

–35.34%
24.41%

192.19%
–25.91%

8,350.00%
95.65%

–31.70%
533.55%
330.23%
18.45%

461.20%
23.06%

665.88%
550.89%
40.87%

–23.26%
263.56%
847.27%

24.92%

-
618.23%

4,348.57%
-
-

20,700.00%
49,893.33%

55.51%
31,940.00%
1,347.42%

26,940.00%
231.31%

-
-

441.73%
290.37%

-
227.93%

455.34%

41.97%

08/31/2005

25,238,066,725
58,284,844,560

6,776,740
12,370,800

969,766,920
124,089,350
41,087,838

7,447,010,072
91,281,220

92,215,294,225

52,432,050
287,024,690
30,756,700
6,694,140
2,554,435
2,776,500

13,310,640
23,199,750
6,621,150

165,741,955
30,901,410

176,686,200
9,009,840

18,902,970
247,166,900
266,994,340

5,096,140
96,475,505

1,442,345,315

17,009,190
175,277,955
103,509,360

9,597,250
12,526,605
15,267,200
91,014,355

143,164,375
35,500,320
69,068,950
14,594,840
95,035,090
18,095,715
6,865,280

69,187,740
114,391,605

7,655,000
114,274,100

1,112,034,930

853,686,847,633

Change YoY

62.07%
57.15%

876.90%
–93.78%

5.70%
-

11.34%
40.41%
–2.16%

55.72%

–23.17%
57.59%

231.62%
–3.82%

11,293.55%
192.22%
–17.58%
638.05%
421.97%
47.07%

576.79%
66.61%

827.58%
589.55%
69.62%

–11.42%
379.16%

1,138.78%

48.52%

-
753.93%

5,653.72%
-
-

27,683.80%
60,455.13%

77.08%
39,810.42%
1,683.34%

31,286.75%
338.43%

-
-

560.21%
361.04%

-
315.31%

479.57%

58.02%
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Traded Contracts Volume in EUR

EXS1
EXW1
EUN2
XMT

EXSF
EXWF
EUNF
XMTF

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Exchange Traded Funds® Derivatives

Exchange Traded Funds® Derivatives Options
DAX® EX Options
DJ EURO STOXX 50® EX Options
iShares DJ EURO STOXX 50® Options
XMTCH on SMI® Options

Exchange Traded Funds® Derivatives Options – Total

Exchange Traded Funds® Derivatives Futures
DAX® EX Futures
DJ EURO STOXX 50® EX Futures
iShares DJ EURO STOXX 50® Futures
XMTCH on SMI® Futures

Exchange Traded Funds® Derivatives Futures – Total

Exchange Traded Funds® Derivatives – Total

August 2005

659
203

0
0

862

5
0
0
0

5

867

Change YoY

–21.17%
–19.44%

–100.00%
–100.00%

–86.82%

–99.90%
–100.00%

-
-

–99.93%

–93.53%

2005

14,294
1,069

675
20,794

36,832

574
10,656
2,000

51

13,281

50,113

August 2005

2,930,600
650,200

0
0

3,580,800

23,473
0
0
0

23,473

3,604,273

Change YoY

–5.34%
–7.72%

–100.00%
–100.00%

–83.46%

–99.88%
–100.00%

-
-

–99.90%

–92.02%

2005

59,804,300
3,247,100
2,037,800

80,098,891

145,188,091

2,351,799
32,800,719
6,432,750

192,066

41,777,334

186,965,425

August 2005

34,167
8,316

0
0

42,483

-
-
-
0

0

42,483

Change YoY

–31.54%
–18.85%

–100.00%
–100.00%

–89.72%

-
-
-
-

-

–89.72%

2005

1,345,973
36,405
64,587

1,088,463

2,535,428

0
-
-
0

0

2,535,428

Change YoY

119.64%
40.94%

–48.82%
–91.96%

–18.79%

–99.84%
–68.96%

-
–100.00%

–63.46%

–40.28%

08/31/2005

14,838,400
1,133,400

414,800
1,053,020

17,439,620

28,064
674,832

6,572,000
0

7,274,896

24,714,516

Change YoY

104.13%
27.43%

–57.23%
–93.09%

–33.26%

–99.88%
–74.50%

-
–100.00%

–60.66%

–46.13%

08/31/2005

3,456
367
133
280

4,236

6
204

2,000
0

2,210

6,446
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Change YoY

806.32%
–18.68%
–54.49%
–50.08%
12.25%

-
80.12%

1,310.38%
46.96%

–26.33%
–3.85%

-
8.40%

-
65.41%

124.52%
130.15%
–10.88%
12.69%
14.79%

1,610.96%
47.00%
19.47%

169.78%
-

573.80%
94.30%

104.53%
107.77%
–36.09%

6.08%
7.57%
1.33%

55.58%
137.72%
375.05%

1,259.68%
–74.25%
–10.17%
–10.37%
26.73%

284.95%
469.80%

–100.00%
96.22%

-
272.25%

–2.03%
–25.35%

34.29%

2005

1,541,663
829,464
440,461
39,198

320,726
100

24,996,430
387,623

1,786,616
1,662,381

125,041
39

107,740
634

146,587
7,982,037

64,376
5,666,654

10,060,470
2,817,291

85,675
62,418

1,341,281
275,721

100
156,481

1,614,688
59,590
43,116
43,554

12,667,747
10,979,150

703,332
1,693,088
3,312,665

73,937
189,390
14,462

9,599,073
5,167,189

65,998
263,099
45,022
6,854

284,362
815

31,407
344,824
134,642

108,235,211

August 2005

811,454,700
108,294,900
30,331,400
9,407,000

27,317,250
-

4,590,058,297
184,883,850

1,092,536,100
538,535,400
37,756,000

-
52,307,350

-
18,693,800

5,443,519,300
59,198,250

3,707,241,400
1,877,796,050
1,546,175,310

41,978,700
48,841,500

103,837,400
88,960,800

-
61,075,000

494,980,970
65,224,750
34,842,250
20,357,000

1,300,526,150
1,361,359,850

154,228,000
508,368,125

1,384,463,400
81,042,800

142,138,000
1,989,800

1,659,630,000
3,230,009,050

32,876,000
160,510,000

7,667,700
0

472,787,500
-

33,115,600
133,824,700
24,428,200

31,784,569,602

2005

2,919,851,239
856,323,550
279,697,626
509,385,705
318,851,970

80,000
24,442,003,300

754,810,965
9,323,765,215
4,387,220,800

685,474,650
214,500

423,443,150
2,487,600

322,738,200
27,672,117,549

511,840,500
37,297,595,822
15,446,825,827
17,550,792,816

311,444,100
638,737,250

2,529,238,500
647,538,300

250,000
394,968,800

3,313,317,658
358,522,250
326,518,750
257,018,500

11,460,741,866
13,907,067,577
1,414,829,000
7,225,357,260

14,363,462,669
354,104,650

1,240,113,750
81,506,800

12,361,831,408
30,852,119,450

526,517,250
558,563,562
127,390,900
34,961,800

4,953,794,500
13,257,500

136,379,800
1,778,725,900

327,907,300

254,201,708,034

Traded Contracts Volume in EUR

August 2005

79,882,413
10,481,993
2,187,918

163,080
1,772,763

-
206,303,891

8,844,465
34,449,114
24,001,339
1,242,992

-
1,028,909

-
446,533

387,918,202
1,621,087

149,584,013
54,637,315
50,295,052
1,809,684
3,360,853
3,980,260
4,435,464

-
1,957,656

52,589,805
1,368,636

469,281
733,490

45,327,356
54,573,563
7,241,628

18,889,372
51,701,383
2,443,989
3,832,898

70,019
57,698,909

128,856,536
1,056,756
6,745,986

252,228
0

24,632,136
-

1,874,629
2,954,320

795,185

1,494,513,102

Change YoY

1,371.41%
18.73%

–37.11%
–65.86%
12.56%

-
96.91%

1,787.17%
109.73%

0.93%
–55.10%

-
–6.05%

-
69.88%

236.31%
143.94%
–16.17%
–36.35%
106.21%

1,130.07%
401.81%

6.03%
444.40%

-
1,092.75%

162.48%
–4.30%
43.45%

–34.71%
–36.38%
–47.73%
–36.08%
–17.26%
240.94%
700.48%

1,165.65%
–83.38%
–29.32%
–3.20%

117.87%
699.45%
196.74%

–100.00%
340.64%

-
2,158.59%

–36.58%
6.79%

40.88%

08/31/2005

534,654
473,603
201,627

3,820
171,008

-
9,500,839

161,673
521,614
637,163
29,948

-
32,575

-
33,476

3,310,922
21,267

1,716,094
4,053,661

590,280
28,899
24,557

173,808
112,187

-
83,176

642,181
17,901
16,128
15,284

3,737,140
4,120,800

306,888
966,813
743,567
28,855
51,860
4,740

3,487,260
1,730,236

19,477
100,448
28,316
2,700

46,047
-

16,675
146,993
76,160

38,723,320

Change YoY

147.90%
21.99%

–24.75%
–4.81%

180.99%
-

57.72%
474.82%
59.84%

–13.75%
42.09%

-
31.37%

-
145.70%
69.64%

226.08%
8.36%

20.91%
39.78%

680.84%
191.65%

6.13%
147.12%

-
388.64%
112.33%
76.04%

186.06%
143.14%

5.30%
10.95%
86.98%

184.05%
84.64%

348.34%
386.26%

9.19%
31.40%
30.03%
68.37%

186.36%
941.03%
125.38%
140.03%

-
350.43%
63.89%
75.51%

36.12%

08/31/2005

1,021,691,026
498,044,650
130,840,263
53,442,580

164,975,600
-

9,261,843,179
341,716,990

2,722,100,065
1,646,732,000

165,765,650
-

127,244,900
-

70,737,100
12,141,049,000

171,418,500
11,019,050,351
6,333,229,627
3,980,848,978

101,586,100
261,087,000
357,945,800
262,975,450

-
207,319,550

1,408,658,340
110,102,250
120,321,750
94,410,750

3,440,728,660
5,727,724,850

638,077,500
2,245,244,120
3,519,297,857

141,930,050
343,785,750
26,285,050

4,637,483,890
10,283,549,650

155,693,250
226,702,500
76,098,300
7,513,280

882,344,000
-

73,015,200
766,851,600
191,479,300

86,158,942,256

Change YoY

175.88%
22.82%

–23.27%
0.71%

123.33%
-

72.78%
589.51%
95.64%
0.65%

45.80%
-

24.47%
-

161.58%
70.74%

278.73%
12.24%
27.85%
71.53%

696.76%
272.49%
23.93%

177.15%
-

438.93%
148.20%
72.80%

200.76%
164.98%

6.76%
9.50%

81.34%
60.48%

145.40%
451.54%
477.38%
20.74%
32.26%
32.44%
88.61%

285.85%
965.21%
36.27%

191.41%
-

428.80%
62.29%
89.49%

44.68%

2005

208,674,819
49,988,259
19,398,188
43,229,859
20,189,870

16,250
1,097,410,165

60,060,886
503,851,352
203,299,433
22,299,973

975
10,532,147

59,810
11,049,742

1,865,511,555
17,742,137

2,430,067,015
900,101,211

2,005,182,624
8,551,655

30,921,513
527,581,369
23,063,629

4,100
12,587,891

471,994,425
8,309,395

10,440,656
8,515,747

441,235,950
707,041,317
91,878,105

269,733,228
1,850,499,702

10,021,022
68,948,893
4,448,424

450,204,213
1,754,385,630

17,325,615
32,334,413
4,634,649
2,479,850

270,790,528
312,251

5,550,458
59,876,984
10,178,211

16,622,516,093

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Equity Derivatives

AAR
AEN
AHO
AIR
CGE
CGE5
ALV
AXA
BAS
BAY
BNP
BNP5
CAR
CAR5
XCA
DCX
BSN
DBK
DTE
EOA
ENL5
ENT5
FO4
FTE
FTE5
ASG5
INN
LOR
CIL
MOH
MUV2
NOA3
PHI1
ROY
RWE
GOB
SNW
PAO5
SAP
SIE
SGE
LYO
TQI5
TIM5
TOTB
TOT5
CRI5
UNI
VVU

August 2005

435,697
96,257
44,108

642
28,407

-
4,261,572

83,678
190,754
184,081

6,425
-

13,838
-

8,353
1,335,782

7,061
525,593

1,157,946
206,027
12,182
4,354

46,561
35,943

-
23,657

223,998
10,439
4,492
3,133

1,377,577
1,034,364

71,254
195,353
256,862
15,748
21,007

376
1,229,173

513,234
3,708

66,338
2,849

0
23,540

-
7,445

24,100
9,578

13,803,486

Change YoY

908.34%
–0.37%

–45.33%
–44.99%
–7.10%

-
145.36%

1,753.46%
93.80%
0.66%

17.87%
-

4.07%
-

78.21%
160.01%
178.96%

8.50%
28.49%
47.47%

1,721.36%
89.70%
50.79%

220.47%
-

700.94%
126.32%
112.12%
133.21%
–24.47%
23.06%
31.89%
1.30%

–0.67%
222.13%
510.23%

1,551.90%
–70.76%
–3.82%
–0.23%
55.60%

465.55%
566.76%

–100.00%
151.48%

-
359.94%
12.42%

–13.52%

54.48%

Stock Options

Options on SMI® Components
ABB Asea Brown Boveri
Adecco
Baloise Holding
Ciba Spezialitätenchemie Holding
Clariant
Credit Suisse Group
Givaudan
Holcim
Julius Bär
Kudelski
Lonza Group
Nestlé
Novartis
Richemont
Roche Holding
Serono
SGS
Swatch Group
Swiss Life Holding
Swiss Re
Swisscom
Syngenta
Synthes
UBS
Unaxis
Zurich Financial Services

Options on SMI® Components – Total

Change YoY

28.10%
25.83%
51.60%

128.95%
187.38%
–32.25%
101.05%
192.19%
613.04%
103.69%
–16.29%
–36.51%
–22.34%
156.62%
30.19%
–3.00%

176.22%
–55.75%
–5.67%
52.15%

–20.81%
66.95%

-
11.51%

493.21%
58.13%

21.70%

2005

3,141,492
348,139
92,156

1,695,530
417,176

2,620,854
95,616

189,109
649,629
83,171

108,309
6,266,645
2,338,900

111,379
1,749,803

368,355
84,517
63,225

1,315,685
4,946,319

535,517
690,632
256,008

1,941,630
4,336,405
4,096,533

38,542,734

August 2005

207,288,114
182,801,737
39,726,600

131,153,016
91,611,687

782,688,615
85,275,936

139,673,313
67,332,232
55,925,567
40,313,662

1,467,677,587
941,183,132
50,175,599

1,272,168,066
51,725,542
50,591,422
16,120,464

136,785,793
432,517,903
74,297,153
81,164,162
67,589,274

1,404,561,803
349,302,891

1,060,939,016

9,280,590,289

2005

1,546,290,578
1,365,075,523

357,457,398
862,966,989
500,396,722

8,315,815,815
459,582,900
918,524,979
742,681,187
249,658,578
492,139,633

12,925,583,174
8,869,909,712

285,084,754
15,644,626,856
1,883,638,255

464,497,692
136,460,251

1,465,578,642
2,645,627,270
1,509,941,242

575,517,711
230,863,572

12,117,275,688
4,472,466,566
5,628,843,483

84,666,505,172

Traded Contracts Volume in EUR

August 2005

13,608,634
5,089,859
1,935,581
3,437,725
3,508,631

24,874,410
1,738,560
3,884,000
2,146,518
2,171,702
1,025,583

35,064,117
24,356,213
1,941,407

42,551,893
1,294,542
1,258,891

609,428
3,690,899

16,054,264
2,145,595
2,754,804
2,152,705

27,810,520
10,291,259
44,884,127

280,281,868

Change YoY

31.62%
–34.57%
65.82%
27.36%

136.61%
–46.93%
40.46%

299.65%
89.68%

198.48%
–48.96%
–39.85%
–38.59%
325.06%
72.47%
–9.09%

176.06%
–46.34%
–49.44%

7.37%
37.07%

102.11%
-

–8.58%
449.40%
34.35%

–4.47%

08/31/2005

1,471,981
108,921
34,169

546,081
147,420
955,208
40,093
58,650

194,405
34,517
27,786

2,051,378
801,563
59,260

583,685
54,361
13,546
26,979

452,149
2,237,986

151,007
242,298
85,680

617,750
871,856

1,863,348

13,732,077

Change YoY

63.37%
–33.94%
16.91%
54.82%

115.48%
–7.36%
20.38%
97.66%

436.90%
154.31%
–16.05%
32.25%
10.85%

147.01%
56.29%
97.78%
–2.74%

–16.53%
16.39%
24.84%
10.44%
23.33%

-
25.13%

1,058.86%
42.35%

39.68%

08/31/2005

733,384,453
437,450,154
132,545,615
279,461,360
174,184,397

3,030,239,251
185,512,875
286,573,907
102,211,364
109,672,105
123,493,140

4,267,384,185
3,046,893,048

151,081,645
5,331,998,654

278,795,807
77,982,786
59,139,249

488,722,245
1,223,383,206

430,743,813
201,341,922
77,309,431

3,849,951,277
876,746,987

2,536,497,073

28,492,699,949

Change YoY

89.26%
–39.00%
25.87%
40.45%

129.48%
1.22%

30.74%
128.87%
16.20%

214.82%
–10.52%
37.63%
15.08%

199.22%
77.52%
89.37%
22.56%

–14.02%
11.82%
25.06%
13.98%
58.09%

-
42.28%

1,066.40%
63.22%

40.05%

2005

84,832,481
47,707,583
16,001,530
28,604,540
18,853,324

422,245,225
9,048,477

24,340,591
31,925,163
9,951,234

19,668,756
500,134,533
271,798,425
11,159,275

527,130,819
96,344,449
13,018,120
5,385,641

47,841,301
96,342,071
43,058,680
19,657,080
6,774,876

530,466,604
192,695,898
225,403,810

3,300,390,485

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

ABBN
ADEN
BALN
CIBN
CLN
CSGN
GIVN
HOLN
BAER
KUD
LONN
NESN
NOVN
CFR
ROG
SEO
SGSN
UHRN
SLHN
RUKN
SCMN
SYNN
SYST
UBSN
UNAX
ZURN

August 2005

361,431
46,850
9,487

262,204
77,724

232,854
17,097
26,861

124,033
16,560
8,974

658,233
235,435
16,901

115,846
9,921
8,212
6,988

120,101
816,617
27,243
92,525
70,999

214,059
304,240
724,151

4,605,546

Change YoY

63.03%
24.35%
99.84%

115.55%
214.87%
–13.27%
114.03%
251.39%
73.98%

186.17%
3.89%

–28.87%
–16.12%
267.59%
81.49%
–1.64%

283.07%
–49.01%
14.46%
70.37%

–18.65%
112.66%

-
35.26%

738.61%
97.93%

22.44%

Stock Options

Options on DJ EURO STOXX 50® Index Components
ABN Amro
Aegon
Ahold
Air Liquide
Alcatel
Alcatel (FR exec. type)
Allianz
AXA
BASF
Bayer
BNP Paribas
BNP Paribas (FR exec. type)
Carrefour
Carrefour (FR exec. type)
Crédit Agricole
DaimlerChrysler
Danone
Deutsche Bank
Deutsche Telekom
E.ON
Enel (ITA exec. type)
ENI (ITA exec. type)
Fortis
France Télécom
France Télécom (FR exec. type)
Generali (ITA exec. type)
ING
L’Oréal
Lafarge
LVMH
Münchener Rückversicherung
Nokia
Philips
Royal Dutch
RWE
Saint-Gobain
Sanofi-Aventis old
Sanpaolo IMI (ITA exec. type)
SAP
Siemens
Société Générale
Suez
Telecom Italia (ITA exec. type)
TIM (ITA exec. type)
Total (FR exec. type)
Total Fina
UniCredito Italiano (ITA exec. type)
Unilever
Vivendi Universal

Options on DJ EURO STOXX 50® Index 
Components – Total
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Traded Contracts Volume in EUR Paid Premiums in EUR Open Interest Value of Open Interest in EUR

Change YoY

159.23%
110.82%
–87.68%
66.05%

–95.07%
202.37%
–61.56%

-
-

7.58%
69.18%

-
–69.56%

1.62%
-
-

220.98%
–100.00%
321.85%
35.45%
0.68%

–34.55%
30.71%

766.31%
–56.66%
–28.67%
–97.06%

1,001.89%
–88.24%
–87.37%
100.00%
–63.71%
90.99%

-
478.53%
–63.70%
–92.98%
–71.79%

-
1,443.22%

140.46%
–17.42%
–31.11%
121.88%
–46.26%
–57.71%
57.56%
1.73%

205.30%
28.62%

142.50%
-
-

5.30%
160.53%
–14.45%
–62.50%

-
-

–80.03%
-

–95.82%
–91.60%

-
–29.14%
90.25%

–53.96%
7,363.64%

-
–99.84%

5,900.00%
96.95%

-
–76.14%
–67.71%
89.36%

–21.46%
–70.05%
–99.76%
986.67%
116.22%
71.34%

–96.09%
-

5.86%
–66.08%

3,860.00%
-

22.80%
–51.60%
–67.64%

-
68.88%

-
25.00%

–61.69%
116.50%
340.32%

39.11%

31.89%

19.04%

2005

5,067
144,367
31,682
40,543
15,037

409,124
304,815

8,796
5,156

79,482
1,168,403

6,178
32,630
17,940
3,250

411
1,215

374
1,862,875

590,872
5,997

142,727
1,075,062

988,108
62,108
37,645
8,355

55,805
4,525

32,875
290

45,066
49,242
4,503

146,570
615

10,017
21,470
4,761

15,955
126,011

1,417,152
30,054

878
2,589,451

1,267
724,005
543,921
500,883

2,266,513
782,591

879
864

361,762
990

147,236
11,457
1,073
1,233

45,140
215

9,568
7,041

864
148,823
241,271
26,686
9,609

25,566
7,531
7,359

1,140,287
2,100

18,317
322,893
67,514
17,599

992
224,075
12,885
6,575

22,786
15,429
22,750

1,768,487
9,548

916
2,581

804,470
143,175
33,022

208
26,134

100
5,067

19,217
1,550,300

31,879

23,747,112

170,525,057

821,362,892

August 2005

3,089,400
493,933,250

4,384,600
1,010,960

987,700
302,217,300
14,819,750
2,020,000

796,400
12,520,525

516,160,900
10,784,000
2,445,000
7,687,000
5,520,000
1,204,500

703,500
0

1,055,033,850
217,442,750

458,000
12,723,050

211,639,300
420,232,250
19,996,900
3,044,000

67,750
34,747,800

889,700
417,800
22,000

4,315,850
7,017,900
5,980,800

160,071,550
136,400
86,750

107,000
13,174,900
8,126,500

120,318,500
105,038,469
10,589,300

461,750
207,413,400

177,000
73,460,757
35,602,830

180,687,150
261,942,910
227,796,300

600,000
4,633,500

170,933,100
462,400

8,957,500
305,000

1,364,400
3,403,700

10,807,300
0

367,500
1,415,000

0
59,762,000
79,781,600
2,458,900

11,871,750
8,293,150

11,750
18,006,000

264,745,900
0

4,559,600
4,546,500

13,399,100
6,030,100

19,900
56,500

1,420,600
860,000

3,291,000
1,391,000

132,000
199,931,410

3,249,900
281,200
44,000

333,588,050
22,448,250

761,140
0

3,853,200
0

7,000,000
7,114,900

1,090,508,201
8,796,500

7,140,969,452

48,206,129,343

5,981,740,091,479

2005

18,364,500
1,866,214,250

207,077,232
14,386,520
49,960,900

1,845,305,400
383,591,550
117,623,000
18,839,300
70,289,875

4,092,828,900
20,418,524
24,398,540
45,676,100
19,452,250
2,783,500
1,831,300
1,275,800

3,403,615,150
3,137,247,800

19,195,700
183,869,720

5,619,133,100
1,865,764,000

224,735,600
65,950,150
46,209,200

131,600,700
6,348,100

35,880,950
331,200

49,778,900
140,043,200

6,692,800
944,906,600

1,783,200
1,986,550
4,073,280

14,034,600
41,939,100

889,713,450
2,749,263,290

91,001,000
5,827,750

2,010,433,390
2,627,600

624,565,072
358,029,138

2,590,953,800
2,428,134,594
2,527,346,800

8,973,500
5,843,000

1,453,442,400
2,043,780

197,581,950
20,498,600
2,534,400
3,403,700

123,219,000
205,700

47,118,550
56,287,250
4,256,500

802,101,450
471,803,250
25,538,400
63,733,250
31,553,150
37,950,447
41,433,600

6,031,806,880
12,677,500
45,206,100

435,887,500
72,225,850
60,716,214

325,600
206,617,200
31,770,700
13,450,200
55,124,800
51,546,600
43,697,300

2,723,187,461
23,350,408
1,235,800
5,449,900

1,521,171,476
230,715,000
17,722,660

247,700
68,911,800

18,000
50,529,500
44,140,200

5,828,864,045
47,321,150

60,046,772,346

398,914,985,551

59,259,420,412,929

ACR
ADS
AGF
AIX
AKU
ALT
ASM
AOP5
IES5
BEI
BMW
BYG
KNP
CGM
CAJ
CLS
CIS
TRV
CBK
CON
DGX
DEP
DB1
DPW
DPB
DXB
DSM
EAD
EIA
ELV
EMP
EPC
FIA5
FOT
FME
GEC
GTO
HMY
HNR1
HNK
HEN3
HVM
HRX
IBM
IFX
INL
KAR
KPN
LIN
LHA
MAN
MDS5
MRK
MEO
MSF
MLP
MOB
NEF
NOBE
NUT
ORC
PEU
PPX
NEL
POR3
PUM
QIA
RNL
SMPA
AVE
SBMO
SCH
SND
SJ7
SGM
ENUR
SUN
SSY
TOI
TQIR
TLSN
FSE
CSF
TNM
TKA
TTEB
AOL
TNT
TUI
RPL
VMH
VED
VVD
VT3
SQU
VNU
VOW
WOS

Change YoY

209.34%
212.28%
–84.49%

4.64%
–94.32%
193.88%
–52.00%

-
-

18.25%
79.25%

-
–59.10%

5.62%
-
-

181.74%
–100.00%
524.49%
103.13%
15.89%

–26.80%
121.85%
983.05%
–38.45%
–3.66%

–95.00%
1,310.45%

–82.11%
–85.90%
158.82%
–70.38%
116.84%

-
587.05%
–60.58%
–50.85%
–68.87%

-
1,558.47%

205.50%
28.52%
–0.25%
89.63%

–49.08%
–59.68%

1.27%
20.02%

312.09%
41.14%

239.26%
-
-

20.13%
161.24%

0.72%
–39.97%

-
-

–71.33%
-

–95.67%
–90.55%

-
–11.14%
100.67%
–35.13%

8,101.55%
-

–99.86%
8,726.47%

132.64%
-

–71.68%
–68.14%
71.62%
31.15%

–74.47%
–99.75%

1,279.22%
137.14%
68.60%

–95.45%
-

10.18%
–56.83%

3,917.14%
-

60.91%
–51.70%
–79.37%

-
109.64%

-
–2.78%

–55.25%
174.60%
437.52%

100.91%

52.03%

18.69%

August 2005

251,850
12,525,338

500,762
65,812
30,413

9,893,661
1,409,834

38,085
37,656

312,014
14,301,959

803,250
276,000
322,510
433,320
100,095
42,750

0
44,481,602
8,590,881

63,635
613,253

12,128,508
17,467,600

609,144
29,520
1,261

2,135,698
50,945
14,168

780
186,126
692,488
249,715

6,808,097
3,653
9,035
4,950

561,919
265,573

1,980,640
3,776,277
1,059,263

15,361
9,926,752

2,465
3,278,592
1,497,640
5,388,305

10,261,999
9,519,530

32,783
352,496

4,868,727
10,913

1,099,463
22,300
28,158

141,741
589,650

0
13,160
44,900

0
1,992,522
2,022,979

103,392
199,474
125,945

2,913
1,533,236
6,713,893

0
563,150
340,224
366,748
191,163

1,940
2,875

18,212
2,000

118,643
109,358

8,075
8,315,240

61,127
5,235
1,160

16,288,308
771,019
78,785

0
576,503

0
372,500
228,110

35,994,545
670,560

268,004,806

2,042,799,776

14,674,728,072

Change YoY

438.25%
89.32%

–44.65%
–44.44%
–97.81%
151.08%
–48.50%

-
-

–4.07%
26.14%

-
–33.58%
–42.46%

-
-

295.43%
–100.00%
531.40%
87.34%
96.41%

–25.19%
281.47%
787.53%

–4.39%
–80.37%
–94.75%
649.65%
–70.16%
–94.67%
358.82%
–89.71%
193.28%

-
691.97%
–88.68%
579.32%
–59.18%

-
608.89%
52.05%

–27.62%
66.72%

324.81%
–74.20%
–92.53%
–49.08%

3.94%
536.91%
–11.67%
211.57%

-
-

–12.67%
285.48%

6.03%
–36.07%

-
-

-63.12%
-

–89.78%
–95.61%

-
–22.85%
22.39%

–67.94%
4,460.45%

-
–98.60%

57,977.12%
85.53%

-
–27.08%
–70.02%
69.85%
20.58%

–57.48%
–99.77%
124.01%
–86.97%
60.50%

–92.52%
-

–10.63%
–80.59%
947.00%

-
45.52%

–14.85%
–42.99%

-
747.42%

-
375.13%
–68.32%
105.12%
965.90%

45.00%

32.73%

65.56%

08/31/2005

1,807
47,880

946
11,016
12,135

132,863
222,110

4,870
2,809

33,769
405,922

2,846
16,105
13,098
1,130

408
564
111

568,171
120,741

3,053
45,936

123,614
284,742
21,538
10,587
3,185

16,241
2,219

11,985
178

14,053
16,472
4,043

36,030
329

5,770
6,832
3,935
6,345

30,632
282,549

4,408
358

1,410,809
610

219,891
246,669
47,130

758,378
96,646

255
743

129,647
241

38,658
9,287

573
833

54,208
13

3,048
1,985

281
41,000
60,272
12,010
3,223

17,115
31

3,417
136,322

448
7,690

47,453
29,393
5,889

334
10,497
4,420

749
8,347
5,860

10,434
550,390

3,540
309

1,424
301,514
51,253
12,631

118
4,942

0
1,570
9,571

498,477
21,176

7,416,059

59,871,456

93,805,517

Change YoY

115.89%
102.88%
–86.47%
35.51%

–30.28%
464.58%
10.75%

4,134.78%
-

102.96%
66.54%

56,820.00%
–20.10%
140.07%

-
-

–66.65%
–9.76%
86.47%

152.96%
354.99%
246.84%
331.36%
116.44%
–10.03%
–58.31%
49.81%
7.31%

–71.70%
238.46%
93.48%

–17.86%
955.22%

-
78.58%

–14.77%
394.85%

–8.87%
-

153.19%
131.80%
–21.02%
–30.94%
450.77%
–19.47%
–51.85%
508.78%
12.58%
91.27%
92.60%

121.98%
-
-

18.85%
–67.82%
–13.51%
237.59%

-
-

–31.81%
–18.75%
–34.86%
–42.38%

-
11.73%
96.32%
73.48%
14.17%

-
–99.84%

3,063.89%
61.36%

646.67%
–41.60%
269.83%
10.02%
7.94%

26.04%
–69.83%

7,266.67%
–95.14%
–1.58%

–39.32%
65.36%

103.62%
–44.63%
55.28%
70.74%
43.42%

–49.96%
–15.00%

-
–55.11%

-
–43.95%

2.07%
21.53%
42.84%

30.26%

36.15%

36.49%

08/31/2005

7,005,754
635,247,500

6,050,582
3,516,720

37,668,500
600,055,950
261,216,000
53,170,000
10,316,800
31,054,100

1,441,113,800
10,415,600
12,410,890
35,659,600
6,675,000
2,762,500

868,700
365,200

1,095,624,150
678,499,550

9,690,600
60,648,600

727,501,750
567,247,850
82,446,600
19,727,350
18,749,650
40,542,900
3,331,900

13,304,900
203,800

14,839,400
44,509,400
6,128,800

243,439,690
963,400

6,546,440
1,250,376

11,540,300
16,749,620

219,046,850
557,935,372
14,890,300
2,562,250

1,162,976,270
1,385,000

181,955,112
175,036,836
264,760,350
807,373,375
349,660,800

2,639,000
5,005,500

507,794,100
552,400

55,427,500
16,730,600
1,464,400
2,283,700

112,999,600
14,300

15,092,550
16,451,250
1,540,500

230,612,100
123,039,800
11,705,700
22,838,000
21,479,750

180,448
20,416,500

707,694,950
3,020,000

19,997,800
67,503,350
30,622,000
21,145,083

108,480
9,505,550

11,543,900
1,632,800

19,419,800
19,755,000
20,358,800

850,588,460
9,095,538

438,400
3,003,700

537,624,550
80,374,250
6,342,460

144,700
14,572,800

0
10,190,000
22,895,800

1,917,834,201
30,510,300

16,140,833,107

130,792,475,311

1,545,129,027,154

Change YoY

139.67%
176.04%
–81.34%
–17.07%
–24.39%
445.47%
15.97%

3,075.28%
-

112.70%
67.98%

80,020.00%
–14.92%
120.30%

-
-

–77.12%
–24.17%
142.86%
266.14%
438.19%
284.03%
483.30%
140.26%
18.58%

–44.60%
132.84%
34.55%

–59.83%
272.55%
106.07%
–42.06%
995.91%

-
107.11%

–4.06%
2,724.18%

1.95%
-

162.75%
159.14%

–3.54%
–9.14%

446.91%
–33.11%
–56.66%
201.90%
26.39%

136.28%
80.01%

184.20%
-
-

26.64%
–68.28%
–13.89%
293.21%

-
-

0.89%
–11.73%
–32.17%
–40.15%

-
27.25%
99.32%
97.11%
34.48%

-
–99.82%

4,710.67%
94.22%

829.23%
–33.37%
231.56%

8.40%
88.05%
9.49%

–68.76%
11,107.67%

–94.02%
–7.78%

–30.57%
100.34%
114.12%
–37.71%
48.51%
93.74%
74.18%

–49.80%
–36.30%

-
–40.35%

-
–56.09%
–3.30%
26.55%
54.77%

56.60%

45.00%

39.79%

2005

794,878
67,959,233
14,584,324
1,300,906
2,261,088

65,670,486
24,929,813
6,034,446

554,748
2,576,954

123,052,446
1,490,664
4,096,545
4,003,605

658,227
196,205
111,221
28,399

125,281,175
276,666,064

1,393,499
9,049,222

723,263,676
80,233,518
11,085,525
3,750,983
2,497,938
6,604,216

211,544
1,163,708

15,682
2,872,821
8,628,745

267,105
49,798,698

43,648
158,885
401,279
619,739

1,196,094
28,203,365

104,470,463
6,469,039

110,986
142,876,738

66,645
43,606,571
35,288,920

296,251,320
111,065,349
272,932,213

306,049
391,091

58,565,950
44,782

12,704,834
1,444,870

55,558
141,741

8,500,096
2,391

2,075,679
3,020,043

361,699
29,150,231
15,967,771
1,637,556
3,508,472

679,259
7,812,868
2,274,102

203,829,840
368,773

4,079,966
12,302,882
2,483,052
1,294,784

31,673
8,548,402

942,603
310,310

2,355,323
2,474,996
4,176,329

136,618,372
696,557
23,302

196,976
86,958,815
7,754,090
1,480,632

9,570
5,406,487

100
2,797,076
1,295,555

213,071,782
2,309,668

3,517,312,516

23,440,219,094

95,089,141,950

August 2005

744
33,314

700
3,512

300
68,486
10,379

180
203

13,390
140,101

2,960
2,500
2,700

920
183
459

0
508,588
34,015

149
9,491

30,693
202,526

4,894
1,610

11
13,421

567
344
20

3,977
2,141
3,923

23,014
49
85

550
4,475
3,071

15,733
48,232
2,857

71
253,717

85
69,729
49,251
30,103

241,364
57,316

62
683

41,427
198

6,029
150
523

1,233
3,000

0
70

160
0

9,595
38,108
2,261
1,642
5,996

2
3,000

49,455
0

1,694
3,228

13,539
1,607

65
65

652
400

1,405
400
66

127,953
1,207

198
20

169,771
14,342
1,909

0
1,351

0
1,000
2,628

257,465
5,570

2,667,232

21,076,264

90,136,456

Stock Options

Dutch stock options
French stock options
German stock options
Italian stock options
Scandinavian stock options
Swiss stock options
U.S. stock options

Change YoY

59.81%
62.02%
35.04%

278.20%
6.74%

19.83%
7,187.27%

2005

9,634,246
3,253,180

107,347,407
479,277

11,241,629
38,305,558

263,760

August 2005

2,453,511,115
1,620,426,900

33,215,534,739
206,523,200

1,417,845,150
9,287,304,470

70,337,857

2005

21,547,218,651
14,570,643,605

261,712,433,845
2,042,639,150

14,293,937,485
85,104,166,473

250,005,971

Traded Contracts Volume in EUR

August 2005

184,818,084
68,459,460

1,442,450,852
10,144,292
56,229,220

280,406,654
2,251,231

Change YoY

107.22%
107.38%
42.10%

380.64%
–46.97%
–5.16%

2,142.62%

08/31/2005

4,080,529
1,079,800

36,521,707
217,889

4,229,685
13,653,119

88,727

Change YoY

61.55%
85.82%
34.73%

383.92%
9.22%

38.80%
1,728.29%

08/31/2005

7,808,140,071
3,980,502,954

83,723,303,757
875,083,580

5,881,854,288
28,641,823,420

85,325,461

Change YoY

68.24%
91.91%
45.71%

361.76%
7.54%

39.71%
661.97%

2005

1,787,548,046
727,691,900

16,817,533,588
85,641,030

719,498,792
3,318,617,531

7,302,163

Paid Premiums in EUR Open Interest Value of Open Interest in EUR

August 2005

1,219,946
376,403

13,741,422
54,101

1,074,861
4,537,387

72,144

Change YoY

67.63%
79.88%
61.31%

204.91%
28.98%
21.59%

3,092.15%

Further statistics are available on the Eurex website www.eurexchange.com >Trading Information > Statistics.

Stock Options

Options on other stocks
Accor
Adidas
AGF
Aixtron
Akzo Nobel
Altana
ASML Holding
Autostrade (ITA exec. type)
Banca Intesa (ITA exec. type)
Beiersdorf
BMW
Bouygues
Buhrmann
Cap Gemini
Casino Guichard
Celesio
Cisco Systems
Citigroup
Commerzbank
Continental
Degussa
Depfa Bank
Deutsche Börse
Deutsche Post
Deutsche Postbank
Dexia
DSM
EADS
Elisa Communications
Elsevier
EMC
Epcos
Fiat (ITA exec. type)
Fortum
Fresenius Medical Care
General Electric
Getronics
Hagemeyer
Hannover Rückversicherung
Heineken
Henkel
HypoVereinsbank
Hypo Real Estate Holding
IBM
Infineon Technologies
Intel
KarstadtQuelle
KPN
Linde
Lufthansa
MAN
Mediaset (ITA exec. type)
Merck
Metro
Microsoft
MLP
Mobilcom
Neste Oil Corporation
Nobel Biocare Holding
Numico
Oracle
Peugeot
Pinault-Printemps
P&O Nedlloyd
Porsche
Puma
Qiagen
Renault
Sampo
Sanofi-Aventis new
SBM Offshore
Schering
Schneider Electric
Sodexho Alliance
STMicroelectronics
Stora Enso
Sulzer
Sun Microsystems
T-Online
Telecom Italia RNC (ITA exec. type)
TeliaSonera
TF1
Thalès
Thomson
Thyssen Krupp
Tieto Enator Corporation
Time Warner
TNT
TUI
UPM-Kymmene Corporation
Van der Moolen Holding
Vedior
Veolia Environnement
Versatel
Vinci
VNU
Volkswagen
Wolters Kluwer

Options on other stocks – Total

Equity Derivatives – Total

Eurex Total
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