


















Die Deutsche Börse und Eurex begrüßen die von

der Europäischen Kommission vorgelegte Kommu-

nikation „Ensuring Efficient, Safe and Sound

Derivatives Markets: Future Policy Actions“.

Beide Unternehmen unterstützen die Ziele der

EU-Kommission, systemische Risiken im OTC-

Terminmarkt zu reduzieren, um die Stabilität des

Marktes mit den vorgeschlagenen Maßnahmen

zu erhöhen. Effektives Risikomanagement und

verbesserte Transparenz sind unerlässliche

Aspekte, um die Sicherheit und Stabilität der

gegenwärtigen Marktorganisation zu stärken.

Mit ihrer Expertise als Betreiber von Märkten und

von Europas größtem Clearinghaus wollen die

Deutsche Börse und Eurex die EU-Kommission bei

der Umsetzung ihrer Vorschläge unterstützen und

einen aktiven Beitrag leisten. Die Kommunikation

Deutsche Börse und Eurex unterstützen Pläne 
der EU-Kommission zur Erhöhung der Sicherheit 
und Stabilität im OTC-Terminmarkt

beschließt das Konsultationsverfahren zur künftigen

Regulierung der OTC-Terminmärkte in der Europä-

ischen Union und legt die von der EU-Kommission

für das Jahr 2010 erarbeiteten Vorschläge dar.

Mit dem White Paper „The Global Derivatives

Market – A Blueprint for Market Safety and

Integrity“ haben Deutsche Börse und Eurex zudem

Anfang September 2009 ihre Vorschläge für eine

Marktstruktur mit verbesserter Sicherheit und

Integrität veröffentlicht. 

Das White Paper steht zum Download auf 

unserer Website zur Verfügung.

Kontakt:

Dr. Stefan Mai, T +49-69-211-132 98,

E-Mail: Stefan.Mai@deutsche-boerse.com

Uwe Schweickert, T +49-69-211-173 08,

E-Mail: Uwe.Schweickert@eurexchange.com
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MARKTTRENDS

Über CCP12

Die CCP12 wurde 2001 als eine weltweit tätige

Organisation gegründet. Eine ihrer Aufgaben

besteht darin, den Dialog der Industrie über die

Umsetzung optimaler Geschäftsabläufe im Bereich

Clearing und Risikomanagement voranzubringen

und den strategischen Prozess zur Harmonisierung

sowie zur Verbesserung weltweiter Standards 

zu unterstützen. An CCP12 sind mittlerweile 25

Clearinghäuser angeschlossen.

Weitere Informationen über CCP12 finden Sie hier. 

Kontakt:

Marcus Zickwolff, T +49-69-211-158 47,

E-Mail: Marcus.Zickwolff@eurexclearing.com

Am 18. September 2009

wählten die Mitglieder der

CCP12, der Organisation

weltweit führender Clearing-

häuser, auf ihrer außerordent-

lichen Hauptversammlung 

in Hongkong einen neuen

Vorstand. Marcus Zickwolff,

Executive Director der Eurex

Clearing AG, wurde mit 

sofortiger Wirkung zum neuen

Vorstandsvorsitzenden gewählt. 

Er übernimmt die Aufgaben von Anne T. Brown,

Chief Risk Officer bei der Australian Securities

Exchange Ltd. (ASX). Seit April 2008 war sie

Vorstandsvorsitzende und bleibt auch weiterhin

Vorstandsmitglied der CCP12.

Marcus Zickwolff ist neuer Vorstandsvorsitzender der CCP12 

Marcus Zickwolff, Executive Director
der Eurex Clearing AG
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TRAINING

Capital Markets Academy im Dezember 2009 und Januar 2010

Art der Schulung

Produkte und Strategien

Systemschulungen

Prüfungen

Optionen und Financial Futures – Aufbauseminar

Eurex-Systemschulung Handel

Eurex Repo-Systemschulung CHF-Repo-Markt

Börsenprodukte und Abwicklung

Vorbereitungskurs Eurex Clearer Test

Eurex Clearer Test1

Eurex-Börsenhändlerprüfung1

Januar

12. Frankfurt
20. Zürich

27. Zürich

21. Zürich

19. London
20. Zürich
26. Paris
27. Frankfurt

12. Frankfurt
19. London
20. Zürich
26. Paris
27. Frankfurt

Dezember

01.– 03. Frankfurt

01. Zürich
11. Frankfurt

22. Zürich

11. Frankfurt

16. Frankfurt
17. Zürich

11. Frankfurt
15. London
15. Paris
16. Frankfurt
17. Zürich

Das Trainingsportal der Deutsche Börse AG, www.deutsche-boerse.com/academy, 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: academy@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.

1 Die Prüfung kann an allen Lokationen sowohl in englischer als auch deutscher Sprache abgelegt werden.

VERANSTALTUNGEN

Veranstaltungen und Konferenzen im Dezember 2009 und Januar 2010

Termin 

02.– 04. Dezember

Veranstaltungsort

St. Regis Hotel, Singapur5th Annual FIA Asia Derivatives Conference

Xpand November 09 D  25.11.2009  15:42 Uhr  Seite 11



1312

KEY FIGURES

Novembe r  2009 Novembe r  2009

Average Daily Volume of 10.4 Million Contracts 
at Eurex and ISE in October Volatility Index – FVS (VSTOXX® Mini Futures) in Percent, at Day End: Oct 2009

Eurex Liquidity Measure – DJ EURO STOXX 50® Index, DAX®, SMI®*, 
Euro-Bund, Euro-Bobl, Euro-Schatz Futures*

* Liquidity Measure: The liquidity of futures contracts can be expressed using an indicator 
denominated in basis points. This indicator is based on the spread, market depth and on 
whether an order can be immediately executed. (Nominal value EUR 1 Mio.)
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The interest rate derivatives segment reached 
44.0 million contracts (October 2008: 52.5 million).
Euro-Bund Futures totaled 17.4 million contracts,
Euro-Bobl Futures 9.7 million contracts and Euro-
Schatz Futures 11.1 million contracts. The new Euro-
BTP Futures – launched September 14 – reached
already more than 97,000 contracts. 

Eurex Repo, which operates CHF and EUR repo 
markets, recorded an average outstanding volume of
EUR 150.0 billion (October 2008: EUR 159.1 billion).
The secured money market segment GC Pooling®

continued to grow with a rate of 47 percent year-
on-year; the average outstanding volume reached
EUR 75.4 billion (October 2008: EUR 51.2 billion).
The whole EUR repo segment grew by 26 percent
and totaled EUR 103.0 billion (October 2008: 
EUR 81.6 billion). 

The electronic trading platform Eurex Bonds, which
rounds out Eurex’s fixed income product range, 
saw a volume of EUR 7.0 billion (single counted) in
October, compared with EUR 8.1 billion in October
last year and EUR 6.5 billion in September 2009.
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Months to maturity

Euro Swap
Years to maturity

Source: Bloomberg

European Yield Curve

At the international derivatives markets of Eurex,
an average daily volume of 10.4 million contracts
was traded in October 2009; 14.3 million contracts
were traded during the same month in 2008 due
to the turbulence of the financial crisis. This year’s
figure splits into 6.4 million contracts traded at
Eurex (October 2008: 9.9 million) and 4.0 million
contracts were traded at the International Securities
Exchange (ISE) (October 2008: 4.4 million). 
In October, a total of 228.8 million contracts were
traded on both exchanges, thereof Eurex with
141.6 million and ISE with 87.2 million, compared
with 226.6 million contracts at Eurex and 102.0
million at ISE year-on-year. 

At Eurex, the equity index derivatives segment
recorded the highest turnover, totaling 67.4 million
contracts (October 2008: 140.0 million). 
Thereof, 27.3 million contracts were traded in the
Dow Jones EURO STOXX 50® Index Futures and
25.7 million contracts in the Dow Jones EURO
STOXX 50® Index Options. DAX® Futures and
Options saw a combined volume of 12.5 million
contracts. Trading volume in equity derivatives
(equity options and Single Stock Futures) accounted
for 29.9 million contracts compared with 
34.1 million in October 2008. Dividend futures
continued to grow and totaled more than
310,000 contracts. 
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Traded Contracts Open Interest

Eurex – Traded Contracts &Open Interest (in Millions): Oct 2008 – Oct 2009
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Monthly Key Market Information

Interest Rates (Main Refinancing)
ECB Rate 
Fed Fund Rate 
BoE Bank Rate 
Inflation Rate
Eurozone (YoY) 
iTraxx® CDS Indexes
iTraxx® Europe 5Y
iTraxx® HiVol 5Y
iTraxx® Crossover 5Y
Equity Indexes
Dow Jones EURO STOXX 50® Index
DAX®

SMI®

CTD Bond for
Euro-Schatz Sep 09
Euro-Schatz Dec 09 
Euro-Schatz Mar 10
Euro-Schatz Jun 10
Euro-Bobl Sep 09
Euro-Bobl Dec 09 
Euro-Bobl Mar 10
Euro-Bobl Jun 10  
Euro-Bund Sep 09
Euro-Bund Dec 09 
Euro-Bund Mar 10
Euro-Bund Jun 10
Euro-Buxl® Sep 09
Euro-Buxl® Dec 09
Euro-Buxl® Mar 10
Euro-Buxl® Jun 10
CONF Sep 09
CONF Dec 09
CONF Mar 10
CONF Jun 10

Rate (Month End)
1.00%
0.25%
0.50%

Rate (Previous Month End)
–0.50%

Market Price (Month End)
85.345

148.919
589.017

Index (Month End)
2,743.5
5,414.96
6,285.76

Bond (Month End)
DE0001137263
DE0001137271
DE0001135192
DE0001141505
DE0001135259
DE0001135259
DE0001135267
DE0001135267
DE0001135358
DE0001135358
DE0001135374
DE0001135374
DE0001135226
DE0001135226
DE0001135226
DE0001135226
CH0015221663
CH0015221663
CH0018454253
CH0018454253

Sources: Bloomberg, Deutsche Börse and Eurostat

Overview – Most Active (25) Traded Contracts: Oct 2009

DJ EURO STOXX 50® Index Futures
DJ EURO STOXX 50® Index Options
Euro-Bund Futures
Euro-Schatz Futures
Euro-Bobl Futures
DAX® Options
DAX® Futures
Options on Euro-Bund Futures
Deutsche Telekom Options
Nokia Options
Allianz Options
Options on Euro-Schatz Futures
UBS Options
SAP Options
Schweizerische Rückversicherung Options
Daimler Options
Münchener Rückversicherung Options
E.ON Options
Credit Suisse Group Options
Nestlé Options
Deutsche Bank Options
Commerzbank Options
SMI® Futures
BASF Options
ABB Options

Traded 
Contracts

27,324,466
25,714,539
17,380,839
11,069,497
9,658,054
8,933,163
3,661,614
3,462,940
3,147,557
2,814,291
2,304,021
1,728,012
1,715,674
1,393,579
1,172,452
1,077,148
1,043,673

982,724
881,235
852,710
796,106
789,318
747,413
711,692
629,737

Open 
Interest

2,512,064
53,373,922

964,809
1,339,751

657,335
11,462,023

198,357
691,738

10,348,655
4,043,387
8,528,915

494,357
2,936,539
3,249,218
3,843,248
2,519,909
3,322,296
1,898,807
2,081,567
1,559,427
1,734,335
1,524,201

168,821
1,139,188
1,728,708

Orderbook
Volume

91.33%
23.26%
94.23%
94.20%
91.82%
23.87%
95.38%
21.73%
23.29%
36.16%
57.86%
12.57%
58.92%
38.69%
66.49%
30.20%
43.01%
25.57%
61.75%
33.75%
51.50%
73.48%
97.53%
33.94%
55.01%
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CONF
FBTP
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

Oct 2009

12,294
97,451

9,658,054
17,380,839

48,844
11,069,497

38,266,979

516,478
3,462,940
1,728,012

5,707,430

Change YoY

–65.84%
-

–21.10%
–12.17%
–26.52%
–15.67%

–15.45%

–73.63%
13.72%

–20.26%

–20.40%

Change YtD

–32.71%
-

–37.44%
–35.24%
–28.86%
–34.33%

–35.50%

–53.67%
–15.74%
–22.87%

–26.16%

Oct 31, 2009

9,658
16,126

657,335
964,809
38,147

1,339,751

3,025,826

183,257
691,738
494,357

1,369,352

Traded Contracts Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
92.75%
91.82%
94.23%
89.50%
94.20%

93.60%

23.78%
21.73%
12.57%

19.15%

Fixed Income Derivatives

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

Fixed Income Futures – Total

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

Daily Average

559
4,430

439,002
790,038

2,220
503,159

1,739,408

23,476
157,406
78,546

259,429

2009

235,697
159,808

87,160,996
150,773,593

697,961
103,140,627

342,168,682

6,213,986
24,846,529
14,448,219

45,508,734

Change YoY

29.15%
-

–34.67%
–5.58%
–5.01%

–18.71%

–18.74%

–75.14%
–2.49%

–43.92%

–41.18%

Money Market Derivatives

Money Market Futures
One-Month EONIA Futures
Three-Month EURIBOR Futures

Money Market Futures – Total

Options on Money Market Futures 
Options on Three-Month EURIBOR Futures

Options on Money Market Futures – Total

Money Market Derivatives – Total

Interest Rate Derivatives – Total

Oct 2009

0
25,072

25,072

0

0

25,072

43,999,481

Change YoY

-
–47.04%

–47.04%

-

-

–47.04%

–16.16%

Daily Average

0
1,140

1,140

0

0

1,140

1,999,976

Change YtD

-
–44.22%

–44.22%

-

-

–44.22%

–34.54%

Orderbook Vol

-
94.02%

94.02%

-

-

94.02%

83.94%

Oct 31, 2009

0
21,917

21,917

0

0

21,917

4,417,095

2009

0
343,533

343,533

0

0

343,533

388,020,949

Change YoY

-
–40.67%

–40.67%

-

-

–40.67%

–27.46%

FEO1
FEU3

OEU3
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Fixed Income Futures – Traded Contracts &Open Interest (in Millions)

Equity Index Futures – Traded Contracts &Open Interest (in Millions)

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX® 600 Banks Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Utilities Futures
DJ EURO STOXX® Banks Futures
MDAX® Futures
TecDAX® Futures
DJ STOXX® 600 Healthcare Futures

Traded 
Contracts
27,324,466
3,661,614

747,413
87,603
56,886
44,689
43,707
41,402
32,408
31,195
26,942
23,518
20,890
15,232
14,541

Open 
Interest

2,512,064
198,357
168,821
38,545
41,077
23,222
42,947
10,646
19,585
25,481
11,842
16,021
12,468
8,042

14,315

Orderbook
Volume

91.33%
95.38%
97.53%
64.63%
96.24%
36.79%
57.31%
65.52%
23.32%
63.67%
44.87%
79.77%
87.14%

100.00%
53.35%

Overview – Most Active (15) Traded Equity Index Futures Oct 2009
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Traded Contracts Open InterestEquity Index Futures

Blue Chip Equity Index Futures
DAX® Futures
DJ EURO STOXX 50® Index Futures
DJ EURO STOXX® Select Dividend 30 Index Futures
DJ Global Titans 50SM Index Futures (USD)
DJ Global Titans 50SM Index Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Index Futures
DJ STOXX® Large 200 Index Futures
DJ STOXX® Mid 200 Index Futures
DJ STOXX® Small 200 Index Futures
DivDAX® Futures
MDAX® Futures
MSCI Japan Index Futures
MSCI Russia Index Futures
OMXH25 Futures
RDXxt® USD – RDX Extended Index Futures
SLI Swiss Leader Index® Futures
SMIM®-Futures
SMI® Futures
TecDAX® Futures

Blue Chip Equity 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® Healthcare 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® Real Estate 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® 600 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 Healthcare 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 Real Estate 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® 600 Sector Index Futures – Total

Dow Jones Sector Titans IndexSM Futures
DJ Banks Titans 30 IndexSM Futures
DJ Insurance Titans 30 IndexSM Futures
DJ Oil & Gas Titans 30 IndexSM Futures
DJ Telecommunications Titans 30 IndexSM Futures
DJ Utilities Titans 30 IndexSM Futures

Dow Jones Sector Titans IndexSM Futures – Total

Equity Index Futures – Total

FDAX
FESX
FEDV
FT50
FGTI
FSTX
F600
F2LA
F2MI
F2SM
FDIV
F2MX
FMJP
FMXR
FFOX
FRDX
FSLI
FSMM
FSMI
FTDX

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

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

FGSB
FGSI
FGSE
FGST
FGSU

Oct 2009

3,661,614
27,324,466

3,319
0
0

56,886
2,896
1,758
5,322
3,110

251
20,890

41
2,168
6,323

0
372

6,755
747,413
15,232

31,858,816

4,625
23,518
2,785
3,401
2,537
1,873
1,093
1,033
2,787

10,223
1,555
5,637

413
65

538
1,538
5,787
2,684

10,281

82,373

8,165
87,603
41,402
5,176
1,960

918
12,419
14,541
32,408
44,689
13,493
43,707
1,617

734
6,672
5,436

31,195
5,812

26,942

384,889

0
0
0
0
0

0

32,326,078

Change YoY

–40.55%
–51.70%
–62.28%

-
-

–59.03%
–52.78%
47.61%

–39.54%
56.68%

–95.93%
–38.30%

-
–91.77%

3.69%
–100.00%
–96.85%
–31.27%
–60.35%
–39.46%

–50.91%

–81.47%
–48.31%
–30.22%
–22.86%

6.51%
41.79%

–42.53%
–76.63%
101.37%
–16.85%
–28.93%
–24.07%
–59.63%
–91.66%
–45.98%
–81.49%
–58.03%
13.15%
23.20%

–44.26%

–70.83%
–51.03%

2.86%
29.92%

–83.14%
–76.32%
45.34%

–42.92%
197.40%
150.75%
–24.75%
31.21%

–67.56%
–22.41%
53.80%

–57.50%
42.66%
79.27%
53.41%

–13.76%

-
-
-
-
-

-

–50.65%

Daily Average

166,437
1,242,021

151
0
0

2,586
132
80

242
141
11

950
2

99
287

0
17

307
33,973

692

1,448,128

210
1,069

127
155
115
85
50
47

127
465
71

256
19
3

24
70

263
122
467

3,744

371
3,982
1,882

235
89
42

565
661

1,473
2,031

613
1,987

74
33

303
247

1,418
264

1,225

17,495

0
0
0
0
0

0

1,469,367

Change YtD

–19.79%
–23.49%
22.83%

-
–80.20%
–13.81%
17.91%

–18.26%
–38.13%
–36.33%
–91.39%
–57.51%

-
–49.15%
–35.33%
30.80%

–60.24%
–22.39%
–32.05%
–48.55%

–23.49%

–61.73%
–35.01%
–24.04%
–25.16%
38.20%

–45.53%
–41.55%
–30.70%
38.51%

–21.88%
–36.25%
–59.48%
–3.14%

112.45%
–13.12%
–38.30%
–41.32%
–5.29%

–18.61%

–35.10%

–61.75%
–29.90%
13.72%

–20.27%
–54.96%
–66.44%

5.81%
–7.13%
13.93%

–33.41%
–34.22%
–16.82%
137.54%

3,126.74%
–33.80%
–32.13%
–1.88%
30.21%

–18.54%

–19.87%

-
-
-
-
-

-

–23.49%

Orderbook Vol

95.38%
91.33%
48.09%

-
-

96.24%
86.50%
68.94%
52.65%
43.73%

100.00%
87.14%

100.00%
-

16.18%
-

100.00%
100.00%
97.53%

100.00%

91.91%

100.00%
79.77%

100.00%
88.12%
83.60%

100.00%
100.00%
100.00%
76.32%
49.05%
23.86%
81.16%

100.00%
100.00%
100.00%
100.00%
89.11%

100.00%
35.39%

74.55%

89.93%
64.63%
65.52%
60.26%

100.00%
100.00%
46.78%
53.35%
23.32%
36.79%
64.22%
57.31%

100.00%
100.00%
66.28%
56.88%
63.67%
60.48%
44.87%

55.52%

-
-
-
-
-

-

91.44%

Oct 31, 2009

198,357
2,512,064

11,803
0

20
41,077
5,464
3,266

11,278
8,184

241
12,468

41
1,293
9,209

0
2,853
2,726

168,821
8,042

2,997,207

3,251
16,021

694
1,689
1,667

711
725

1,272
2,038

15,991
3,397
5,737

374
67

583
2,615
5,729
1,650
5,611

69,822

4,950
38,545
10,646
3,065
2,780
2,697

13,469
14,315
19,585
23,222
12,237
42,947
1,233
3,713
7,491
7,223

25,481
8,170

11,842

253,611

0
0
0
0
0

0

3,320,640

2009

34,107,941
282,179,868

101,766
0

120
1,080,366

99,647
90,264

243,565
152,724

1,768
230,955

41
42,689
96,557
1,223

39,483
67,454

10,269,094
202,800

329,008,325

70,478
366,072
25,275
25,069
39,167
16,486
18,111
28,701
28,924

153,493
22,777
63,809
18,511
1,655

21,311
78,976

120,431
27,468
84,242

1,210,956

128,482
984,359
409,460
63,307
55,161
21,372

147,454
296,774
248,071
251,279
157,406
371,701
87,169
30,525

131,155
90,699

333,775
124,031
181,425

4,113,605

0
0
0
0
0

0

334,332,886

Equity Index Derivatives – Futures

Change YoY

–10.90%
–21.17%

5.38%
-
-

–26.24%
–19.30%
–73.03%
–66.46%
–38.59%
–95.98%
–11.50%

-
–88.89%

0.63%
–100.00%

–1.52%
–25.62%
–23.26%
–20.03%

–21.53%

–56.99%
–34.91%
–54.58%
–13.61%
30.64%

–61.77%
–44.10%
–46.98%
189.08%
14.38%

175.51%
–31.11%
–63.69%
–1.47%

–44.37%
–73.07%
–53.95%

1.60%
10.13%

–28.57%

–49.81%
–58.66%
–34.43%
–14.00%
–52.00%
38.38%
29.03%

–20.26%
70.50%
77.91%
0.69%

71.08%
–47.51%

7,326.00%
–39.29%
–9.30%
61.12%
25.62%
18.57%

–8.06%

-
-
-
-
-

-

–20.81%
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Traded Contracts

ODAX
ODX1
ODX2
ODX4
ODX5
OESX
OES1
OES2
OES4
OES5
OEDV
OGTI
OSTX
O600
O2LA
O2MI
O2SM
ODIV
O2MX
OMXR
OFOX
OSLI
OSMM
OSMI
OSM1
OSM2
OSM4
OSM5
OTDX

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

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

Open InterestEquity Index Options

Blue Chip Equity Index Options
DAX® Options
DAX® Options – 1st Friday
DAX® Options – 2nd Friday
DAX® Options – 4th Friday
DAX® Options – 5th Friday
DJ EURO STOXX 50® Index Options
DJ EURO STOXX 50® Index Options – 1st Friday
DJ EURO STOXX 50® Index Options – 2nd Friday
DJ EURO STOXX 50® Index Options – 4th Friday
DJ EURO STOXX 50® Index Options – 5th Friday
DJ EURO STOXX® Select Dividend 30 Index Options
DJ Global Titans 50SM Index Options
DJ STOXX 50® Index Options
DJ STOXX® 600 Index Options
DJ STOXX® Large 200 Index Options
DJ STOXX® Mid 200 Index Options
DJ STOXX® Small 200 Index Options
DivDAX® Options
MDAX® Options
MSCI Russia Index Options
OMXH25 Options
SLI Swiss Leader Index® Options
SMIM® Options
SMI® Options
SMI® Options – 1st Friday
SMI® Options – 2nd Friday
SMI® Options – 4th Friday
SMI® Options – 5th Friday
TecDAX® Options

Blue Chip Equity 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® Healthcare 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® Real Estate 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® 600 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 Healthcare 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 Real Estate 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® 600 Sector Index Options – Total

Equity Index Options – Total

Equity Index Derivatives – Total

Oct 2009

8,933,163
12,669
11,482
15,847
27,127

25,714,539
5,834
6,229
6,293

11,355
0
0

258
0
0

1,533
180

0
9,994

24,606
220

2,798
2,062

240,061
0
0
0
0

5,508

35,031,758

0
1,450

6
1,030

0
0
0
0
0
0
0

140
0
0
0

70
373

0
15

3,084

0
18,488
7,124

381
120
76
0

412
948

11,104
418
428

0
0

220
449

2,751
8,000

444

51,363

35,086,205

67,412,283

Change YoY

–33.03%
21.90%
64.99%
91.16%

155.89%
–57.26%
239.98%
66.55%

288.94%
505.60%

–100.00%
-

–73.13%
–100.00%

-
–4.49%

–98.31%
-

7.49%
23,334.29%

-
558.35%
–23.52%
–61.98%

-
-
-
-

4.46%

–52.79%

–100.00%
–5.66%

–40.00%
34,233.33%

-
-

–100.00%
-
-
-
-
-
-
-
-
-

28.62%
-

–99.51%

–66.81%

–100.00%
29.80%

–59.86%
–94.50%
–89.83%
–37.19%

–100.00%
–70.59%
–96.98%
–91.93%

-
165.84%

-
-

–90.24%
133.85%

–5.92%
-

–97.79%

–79.33%

–52.88%

–51.84%

Daily Average

406,053
576
522
720

1,233
1,168,843

265
283
286
516

0
0

12
0
0

70
8
0

454
1,118

10
127
94

10,912
0
0
0
0

250

1,592,353

0
66
0

47
0
0
0
0
0
0
0
6
0
0
0
3

17
0
1

140

0
840
324
17
5
3
0

19
43

505
19
19
0
0

10
20

125
364
20

2,335

1,594,828

3,064,195

Change YtD

–12.88%
15.90%
3.28%

45.31%
66.16%

–24.89%
65.17%

217.41%
170.21%
98.36%

–100.00%
-

–43.03%
–28.76%

-
–90.78%
–98.39%

-
–71.56%
602.35%

2,800.00%
–17.67%

7.52%
–31.69%

-
-
-
-

12.95%

–22.45%

–100.00%
–77.92%
–85.00%
45.10%

–100.00%
4.93%

1,543.84%
–85.26%

-
–89.95%

–100.00%
–88.67%
–93.79%

-
-

–73.44%
–77.20%
–16.67%
19.02%

–77.80%

–100.00%
–63.04%
–54.63%
–93.09%
–98.21%
–81.56%
–95.31%
–32.92%
–45.93%
–71.97%
–61.68%
–75.11%
–84.51%

-
2.91%

–85.79%
82.04%

898.70%
–56.18%

–63.54%

–22.66%

–23.07%

Orderbook Vol

23.87%
100.00%
100.00%
100.00%
100.00%
23.26%
82.86%
77.35%
77.44%
91.19%

-
-

100.00%
-
-

5.87%
44.44%

-
48.78%

-
100.00%
100.00%
100.00%
75.46%

-
-
-
-

100.00%

23.98%

-
51.72%

100.00%
2.91%

-
-
-
-
-
-
-

100.00%
-
-
-

100.00%
100.00%

-
100.00%

44.88%

-
6.97%

16.30%
100.00%
100.00%
100.00%

-
100.00%
25.63%
5.44%

100.00%
100.00%

-
-

100.00%
100.00%
46.78%

-
100.00%

14.66%

23.97%

56.32%

Change YoY

–9.55%
190.72%

-
-

–100.00%
–12.67%

21,515.00%
-
-

–100.00%
70,500.00%

-
–83.66%
–59.81%

-
214.14%

-
-

–60.06%
14.11%

-
332.01%
116.23%
–26.41%

-
-
-
-

–53.82%

–12.41%

–100.00%
15.99%

–40.00%
243.88%

-
-
-
-
-

–48.44%
-

–94.04%
-
-
-

–65.21%
–72.82%

-
–78.53%

–20.32%

–100.00%
65.83%

–71.08%
–56.36%
–97.00%

-
–100.00%
–81.39%
–94.39%
–86.58%
931.74%
–93.69%

-
-
-

–71.30%
–81.53%

-
–82.91%

–49.91%

–12.54%

–12.98%

Oct 31, 2009

11,462,023
4,041

858
0
0

53,373,922
4,323

137
0
0

1,412
0

7,488
2,103

0
5,576

481
0

9,746
3,858

220
6,411

11,259
918,173

0
0
0
0

5,887

65,817,918

0
19,606

6
6,888

0
2
0

500
0

3,480
2,000

140
0
0
0

2,540
1,217

75
955

37,409

0
85,582
5,711

381
120
76
0

1,457
300

13,259
2,373
1,546

0
0

240
574

3,424
8,160
3,016

126,219

65,981,546

69,302,186

2009

79,686,688
137,943
89,548

160,079
68,591

259,984,020
48,153
47,672
58,014
38,518

0
2

45,948
15,908

0
9,940

516
0

51,920
28,424

580
40,756
50,268

3,268,360
1
0
0
0

47,371

343,879,220

0
22,623

6
7,088

0
1,511
1,200

74
0

4,630
0

1,619
10
0
0

6,560
9,658

75
15,519

70,573

0
196,142
76,886
2,171
1,018
1,246
1,364

27,836
56,256

139,531
5,990

39,345
706

0
19,938
1,362

76,442
9,208

33,518

688,959

344,638,752

678,971,638

Equity Index Derivatives – Options

Oct 08 Dec 08 Feb 09 Apr 09 Jun 09 Aug 09 Oct 09
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Traded Contracts Open Interest

Equity Index Options – Traded Contracts &Open Interest (in Millions)

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DAX® Options – 5th Friday
MSCI Russia Index Options
DJ STOXX® 600 Banks Options
DAX® Options – 4th Friday
DAX® Options – 1st Friday
DAX® Options – 2nd Friday
DJ EURO STOXX 50® Index Options – 5th Friday
DJ STOXX® 600 Insurance Options
MDAX® Options
DJ STOXX® 600 Travel & Leisure Options
DJ STOXX® 600 Basic Resources Options
DJ EURO STOXX 50® Index Options – 4th Friday

Traded 
Contracts
25,714,539
8,933,163

240,061
27,127
24,606
18,488
15,847
12,669
11,482
11,355
11,104
9,994
8,000
7,124
6,293

Open 
Interest
53,373,922
11,462,023

918,173
0

3,858
85,582

0
4,041

858
0

13,259
9,746
8,160
5,711

0

Orderbook
Volume

23.26%
23.87%
75.46%

100.00%
0.00%
6.97%

100.00%
100.00%
100.00%
91.19%
5.44%

48.78%
0.00%

16.30%
77.44%

Overview – Most Active (15) Traded Equity Index Options Oct 2009
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Traded Contracts Open Interest

DAIF
PEUF
RNLF

BBVF
DBKF
LLOF

ISPF
ENUF
RPLF

SDXG
LING
SYNG

ANAF
WIBG
SQUG

DB1G
BAEH
BAEG

UNIH
NESG
BSNH

QIAF
SAZF
ROGF

ABEH
SIEF
TKAG

ALVF
WSTF
MU2F

TNMF
SESF
E3BF

R6CF
TOTG
GTQF

BEIF
MOHF
LORF

LIFH
ODDF
BLNF

EFCF
IXDG
CARF

SAPG
IFXF
CGMF

TEFF
DTEF
KPNF

TUIF
LHAF
CPGF

EDPF
EOAH
RWEF

CITF
LOWF
HDFF

TTFF
C8RF
HK1F

AIXF
HEFG
HDDF

Oct 2009

13,503
5,341
2,780
2,321

605,388
432,800
130,680
30,000

47,573
24,678
12,145
6,135

4,642
2,454

581
513

6,283
2,900
1,060

800

1,452
1,146

286
20

17,631
9,220
3,576
3,110

3,969
1,860
1,100

540

105,113
68,400
10,500
9,209

245,199
140,659
64,000
17,576

7,879
4,000
1,621
1,209

20,387
14,502
3,070
1,100

15,005
8,908
3,533

930

54
54
0
0

64,069
24,000
22,500
9,008

41,115
22,910
5,001
4,710

239,760
219,541
14,550
4,250

18,597
14,750
3,500

195

31,592
20,464
4,674
2,435

18,280
6,000
3,274
2,616

0
0
0
0

11,532
4,068
3,010
2,040

1,519,023

2009

12,849,571
3,513,438

17,964
17,313

9,659,405
1,659,093
3,599,737

31,622

2,171,681
1,341,148

127,498
84,471

7,603,497
889,132
959,681

4,887

485,630
7,520
1,060

30,787

1,600,388
1,547,015

286
15,396

1,304,130
302,784
360,522

7,820

2,509,522
4,160

96,335
169,874

11,278,343
82,068

5,522,357
3,833,331

18,961,073
13,993,566

94,000
3,554,618

1,005,158
4,000

591,382
5,115

3,771,770
81,220

2,400,392
19,300

1,387,216
94,115
47,602
29,381

119,425
108

0
0

2,089,896
36,055
46,639
58,366

5,946,462
4,755,435

308,483
15,642

8,208,093
1,408,029
2,892,433

531,535

1,796,975
79,892

1,656,193
6,987

7,169,697
240,313

4,127,873
1,446,026

105,500
9,400
6,124
4,373

1,360
0
0
0

3,358,484
39,288
5,280

12,720

103,383,276

Single Stock Futures*
(DJ STOXX® 600 Index Components)
Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media
Total

Oil & Gas
Total

Personal & Household Goods
Total

Real Estate
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities 
Total

S&P 500
Total

Russia
Total

Others
Total

Single Stock Futures – Total

Change YoY

–97.42%
–69.30%

7,413.51%
45.70%

–62.90%
–64.23%
–42.84%

-

746.65%
603.28%

-
-

–91.45%
60.81%

–71.96%
–69.72%

–38.47%
-
-

79.37%

–52.69%
48.83%

-
–95.00%

–29.00%
–31.65%
496.00%

-

–81.21%
-
-

–65.45%

235.38%
-

35.10%
389.84%

134.29%
564.14%

-
–65.67%

–24.40%
-
-
-

–88.11%
–89.04%
–87.40%
252.56%

–16.06%
-

–18.73%
–57.55%

–99.21%
-
-
-

80.13%
37,995.24%

61.87%
289.62%

–66.10%
–24.76%
66.70%

-

–63.97%
–48.94%
–93.36%
–6.80%

7.95%
426.79%
–60.46%

-

–60.65%
91.63%

–86.80%
–87.89%

34.86%
-
-
-

–100.00%
-
-
-

–85.01%
-
-

70.00%

–58.16%

Daily Average

614
243
126
106

27,518
19,673
5,940
1,364

2,162
1,122

552
279

211
112
26
23

286
132
48
36

66
52
13
1

801
419
163
141

180
85
50
25

4,778
3,109

477
419

11,145
6,394
2,909

799

358
182
74
55

927
659
140
50

682
405
161
42

2
2
0
0

2,912
1,091
1,023

409

1,869
1,041

227
214

10,898
9,979

661
193

845
670
159

9

1,436
930
212
111

831
273
149
119

0
0
0
0

524
185
137
93

69,047

Change YtD

35.05%
–34.59%
–59.37%
–43.23%

–50.06%
–59.24%
–35.35%
20.63%

391.60%
981.12%
27.68%

–34.06%

30.07%
25,398.48%

36.82%
–82.54%

–37.98%
80.77%

-
–58.03%

20.25%
198.33%

-
566.49%

289.56%
156.79%

6,148.21%
-

79.13%
124.74%
–59.55%
269.46%

99.56%
-

165.15%
117.29%

–33.92%
30.08%

-
–76.65%

303.05%
–13.42%

4,998.12%
2,312.74%

82.36%
–72.85%

1,248.39%
–52.26%

–0.14%
–44.52%
307.97%
208.62%

62.81%
-
-

–100.00%

38.07%
9,216.54%

3.57%
41.74%

11.43%
6.57%

422.02%
35.14%

–69.28%
–56.65%
–87.06%
283.63%

–48.55%
156.26%
–50.80%

4,034.32%

31.59%
167.54%

3,748.08%
–27.32%

–81.43%
-
-
-

–97.95%
-
-
-

–33.14%
-
-

–98.06%

–17.48%

Orderbook Vol

0.10%
-
-

0.04%

0.32%
-

0.07%
-

-
-
-
-

2.24%
-
-

20.27%

-
-
-
-

1.38%
-
-

100.00%

0.26%
-

1.29%
-

6.12%
-
-

22.22%

0.08%
-
-
-

0.49%
0.05%

-
0.02%

-
-
-
-

0.12%
-
-
-

0.35%
-
-
-

-
-
-
-

-
-
-
-

0.10%
-

0.02%
-

0.15%
-

0.34%
-

-
-
-
-

-
-
-
-

-
-
-
-

-
-
-
-

0.35%
-
-

1.96%

0.27%

Oct 31, 2009

48,230
37,781
2,780
2,078

166,934
2,921

90,708
12,000

44,363
23,057
7,042
4,423

17,552
1,724

539
459

22,131
4,000
1,060

800

2,457
1,198

286
0

38,162
10,864
3,533

900

25,196
940

2,335
270

168,357
0

557
111,992

467,432
174,626
15,000
51,045

11,012
4,000
2,321
1,559

50,649
19,004
5,893

0

29,213
5,263
4,330
3,940

126
0
0
0

38,996
0

22,500
9,010

75,077
20,140

1
2,589

315,441
220,266
73,745
1,840

10,955
0

1,500
195

55,705
1,456

38,131
4,108

14,278
0

1,600
1,250

340
0
0
0

12,202
4,480
1,870
2,040

1,614,808

Change YoY

–83.16%
86.97%

–31.02%
–34.47%

–77.83%
–99.34%
–16.64%
145.90%

306.78%
370.74%
283.76%
314.53%

–69.73%
94.58%

–34.35%
–57.34%

73.13%
294.09%

-
–10.71%

–29.92%
104.79%

-
–100.00%

–15.86%
–57.79%
169.69%

-

–37.73%
-
-

–92.28%

199.81%
-

–85.68%
2,029.13%

98.60%
182.01%

-
–56.44%

16.91%
-
-
-

–49.29%
–68.90%
–74.93%

-

22.30%
-

183.56%
207.81%

–95.83%
-
-
-

–7.08%
–100.00%
976.56%

1,015.10%

–31.18%
–36.15%
–99.98%

-

227.35%
540.05%
82.62%

824.62%

35.90%
–100.00%
–61.44%

-

–31.87%
–94.11%
251.34%
–48.55%

–35.71%
-
-
-

–98.71%
-
-
-

–88.78%
-
-

–77.39%

–24.29%

* The table shows the three most actively traded futures by Dow Jones STOXX® 600 Sector Indexes and Russian Single Stock Futures. Related information about all futures traded at Eurex are 
available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Equity Derivatives – Futures

Daimler
Peugeot
Renault

Banco Bilbao
Deutsche Bank
Lloyds Banking

Mittal Steel
Stora Enso
UPM-Kymmene

K+S Aktiengesellschaft
Linde
Syngenta

Acciona
Wienerberger
Vinci

Deutsche Börse
Julius Bär Gruppe
Julius Bär – Basket

Unilever
Nestlé
Danone

Qiagen
Stada Arzneimittel
Roche Holding

Abertis Infraestructuras
Siemens
ThyssenKrupp

Allianz
Vienna Insurance Group
Münchener Rückversicherung

Thomson
SES Global
Eutelsat

Royal Dutch Shell
Total
Gamesa Corp Tecnologica

Beiersdorf
LVMH
L’Oréal

Klépierre
Atrium European Real Estate
British Land Co

Colruyt
Inditex
Carrefour

SAP
Infineon
Cap Gemini

Telefónica
Deutsche Telekom
Royal KPN

TUI
Lufthansa
Compass Group

Energias de Portugal
E.ON
RWE

Citigroup
Lowes Companies
Home Depot

AO Tatneft
Comstar United Telesystems
Evraz Group S.A.

Aixtron
HeidelbergCement
Heidelberger Druckmaschinen

1918 Novembe r  2009 Novembe r  2009

Oct 08 Dec 08 Feb 09 Apr 09 Jun 09 Aug 09 Oct 09

15

14

13

12

11

10

9

8
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3

2

1

32

31

30

13

12

11

10

9

8

7

6

5

4

3

2

Traded Contracts Open Interest

Single Stock Futures – Traded Contracts &Open Interest (in Millions)

■

■

■

■ 

■

■

■ 

■

■

■ 

■ 

■

■ 

■    

Austria

Belgium

Finland

France

Germany

Great Britain

Ireland

Italy

Netherlands

Norway

Portugal

Spain

Switzerland

U.S.

68,335

24,081

19,526

81,986

422,727

41,381

3,050

7,091

44,061

3,000

20,464

747,948

17,093

18,280

Automobiles & Parts
Banks Components
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Real Estate
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
S&P 500
Others

Traded Contracts
13,503

605,388
47,573
4,642
6,283
1,452

17,631
3,969

105,113
245,199

7,879
20,387
15,005

54
64,069
41,115

239,760
18,597
31,592
18,280
11,532

Percentage
0.89%

39.85%
3.13%
0.31%
0.41%
0.10%
1.16%
0.26%
6.92%

16.14%
0.52%
1.34%
0.99%
0.00%
4.22%
2.71%

15.78%
1.22%
2.08%
1.20%
0.76%

Single Stock Futures by Sectors (DJ STOXX® 600 Index Components) –
Traded Contracts

Banco Bilbao
Telefónica
Allianz
Deutsche Bank
Abertis Infraestructuras
Vienna Insurance Group
Lloyds Banking
Mittal Steel
Colruyt
SAP
Inditex
Energias de Portugal
Münchener Rückversicherung
TUI
Deutsche Telekom

Traded 
Contracts

432,800
219,541
140,659
130,680
68,400
64,000
30,000
24,678
24,000
22,910
22,500
20,464
17,576
14,750
14,550

Open 
Interest

2,921
220,266
174,626
90,708

0
15,000
12,000
23,057

0
20,140
22,500
1,456

51,045
0

73,745

Orderbook
Volume

0.00%
0.00%
0.05%
0.07%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.02%
0.00%
0.34%

Overview – Most Active (15) Traded Single Stock Futures Oct 2009

Single Stock Futures by Countries –
Traded Contracts
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Equity Options – Traded Contracts &Open Interest (in Millions) Equity Options by Sectors (DJ STOXX® 600 Index Components) – Traded Contracts

Automobiles & Parts
Banks 
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Real Estate
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Russia
Others

Traded Contracts
1,914,793
4,554,777

186,430
1,610,361

150,210
139,999

1,001,383
780,465

1,696,727
5,625,491

52,439
389,491
304,747

6,117
154,020

4,655,163
3,323,861

343,283
1,350,724

14,827
116,631

Percentage
6.75%

16.05%
0.66%
5.68%
0.53%
0.49%
3.53%
2.75%
5.98%

19.83%
0.18%
1.37%
1.07%
0.02%
0.54%

16.41%
11.72%
1.21%
4.76%
0.05%
0.41%

Deutsche Telekom
Nokia
Allianz
UBS
SAP
Schweizerische Rückversicherung
Daimler
Münchener Rückversicherung
E.ON
Credit Suisse Group
Nestlé
Deutsche Bank
Commerzbank
BASF
ABB

Traded 
Contracts

3,147,557
2,814,291
2,304,021
1,715,674
1,393,579
1,172,452
1,077,148
1,043,673

982,724
881,235
852,710
796,106
789,318
711,692
629,737

Open 
Interest
10,348,655
4,043,387
8,528,915
2,936,539
3,249,218
3,843,248
2,519,909
3,322,296
1,898,807
2,081,567
1,559,427
1,734,335
1,524,201
1,139,188
1,728,708

Orderbook
Volume

23.29%
36.16%
57.86%
58.92%
38.69%
66.49%
30.20%
43.01%
25.57%
61.75%
33.75%
51.50%
73.48%
33.94%
55.01%

Overview – Most Active (15) Traded Equity Options Oct 2009
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Traded Contracts Open Interest

Equity Options by Countries – Traded Contracts

* The table shows the three most actively traded equity options by Dow Jones STOXX® 600 Sector Indexes, Russian Equity Options and U.S. Equity Options. Related information about all options 
traded at Eurex are available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Daily Average

87,036
48,961
26,310
7,207

207,035
77,985
40,056
36,187

8,474
4,917
1,498

709

73,198
32,350
18,468
11,053

6,828
2,570
1,011

979

6,364
3,593
1,646

660

45,517
38,760
4,797
1,119

35,476
17,144
8,081
2,304

77,124
28,624
19,314
15,886

255,704
104,728
53,293
47,440

2,384
1,192

459
439

17,704
5,674
5,038
2,496

13,852
4,258
2,540
2,137

278
237
19
14

7,001
3,095
2,010
1,450

211,598
127,922
63,345
12,446

151,085
143,071

2,556
2,209

15,604
10,569
4,590

230

61,397
44,669
12,813
2,083

0
0
0
0

674
668

6
0

5,301
1,809
1,416

532

1,289,634

1,358,680

Traded Contracts
Oct 31, 2009

4,401,934
2,519,909
1,176,864

370,517

9,368,147
2,936,539
2,081,567
1,734,335

377,039
174,792
49,513
49,285

2,884,239
1,139,188

869,287
329,531

335,996
148,266
56,363
12,881

299,483
183,997
28,126
78,668

1,826,497
1,559,427

169,850
67,188

2,527,692
1,460,662

559,939
83,154

4,803,903
1,728,708
1,372,213

658,041

18,488,740
8,528,915
3,843,248
3,322,296

151,133
103,681
19,699
7,945

953,346
298,606
232,786
159,010

588,368
116,405
96,781

126,397

6,458
4,618

570
923

363,930
137,106
91,389
92,467

9,586,099
4,043,387
3,249,218
1,641,994

11,067,368
10,348,655

308,430
122,449

1,268,627
687,458
560,884
10,757

2,935,353
1,898,807

777,293
84,371

0
0
0
0

30,076
29,885

191
0

241,913
67,203
39,232
25,824

72,506,341

74,121,149

Change YoY

–17.53%
–9.38%

223.44%
1.88%

11.92%
33.95%
20.01%

–21.55%

19.33%
109.12%
38.98%

–58.47%

1.02%
30.40%
4.19%

41.27%

19.52%
5.65%

37.34%
-

–53.37%
–2.24%

-
-

–6.94%
–10.86%

8.17%
38.95%

–10.83%
–19.34%
16.58%

118.44%

–7.05%
–9.28%

–12.55%
4.96%

–7.38%
–17.82%
39.84%

–12.70%

10.34%
6.99%

208.71%
281.42%

18.69%
–19.23%
30.63%

166.03%

–6.89%
8.93%

–17.46%
–20.63%

451.97%
-

–51.28%
-

–15.18%
3.25%

16.30%
1.78%

–0.11%
11.81%

–14.93%
4.00%

48.94%
59.61%

–27.75%
–6.05%

–8.62%
–7.99%
–9.77%
–5.81%

39.02%
69.23%
–3.23%

143.26%

-
-
-
-

–48.25%
–47.02%
–87.20%

–100.00%

–41.76%
–69.58%
46.77%

-

2.51%

1.72%

Open Interest

DAI
POR3
BMW

UBSN
CSGN
DBK

ISPA
SZG
RPL

BAS
BAY
SYNN

HOLN
GOB
HEI

DB1
GAM
BAEB

NESN
UNI
BSN

NOVN
ROG
ATLN

ABBN
SIE
TKA

ALV
RUKN
MUV2

VVU
ELV
WOS

ROY
TOTB
SWV

ADS
UHR
PHI1

SPSN
UBL
PSPN

MEO
CAR
AHO

NOA3
SAP
IFX

DTE
FTE
SCMN

LHA
TUI
ACR

EOA
RWE
GZF

CIS
TRV
EMP

GAZ
LUK
NNIA

CON
AIX
VO3

Oct 2009

1,914,793
1,077,148

578,815
158,562

4,554,777
1,715,674

881,235
796,106

186,430
108,180
32,955
15,589

1,610,361
711,692
406,286
243,169

150,210
56,542
22,236
21,535

139,999
79,042
36,208
14,520

1,001,383
852,710
105,538
24,607

780,465
377,176
177,774
50,683

1,696,727
629,737
424,914
349,491

5,625,491
2,304,021
1,172,452
1,043,673

52,439
26,229
10,091
9,648

389,491
124,817
110,826
54,904

304,747
93,675
55,887
47,019

6,117
5,207

421
313

154,020
68,090
44,224
31,901

4,655,163
2,814,291
1,393,579

273,819

3,323,861
3,147,557

56,224
48,599

343,283
232,515
100,970

5,063

1,350,724
982,724
281,888
45,816

0
0
0
0

14,827
14,699

128
0

116,631
39,804
31,141
11,705

28,371,939

29,890,962

2009

17,526,381
7,187,734
6,584,660
1,368,615

37,316,799
12,850,549
6,521,289
9,007,553

2,033,829
897,236
387,599
239,510

13,393,124
5,123,442
4,205,567
1,540,052

1,677,626
766,246
236,172
62,968

1,475,444
836,596
36,208
14,520

7,566,100
6,468,726

679,526
244,081

8,235,836
3,751,909
2,082,617

290,441

17,903,360
5,275,006
5,606,330
3,030,532

63,924,207
28,573,046
14,106,023
11,372,734

439,970
287,079
54,571
45,012

2,990,787
812,741
743,394
459,692

2,816,059
500,928
597,535
584,821

29,526
14,005
4,287

10,422

1,382,417
633,040
296,990
261,275

33,360,520
16,103,958
13,513,304
2,572,865

33,268,106
30,884,812

791,603
497,057

3,413,762
2,344,732
1,001,312

34,988

10,168,098
6,673,308
2,627,736

249,677

0
0
0
0

51,253
46,156

312
4,785

839,422
150,392
126,570
28,108

259,812,626

363,195,902

Change YtD

–30.62%
–43.04%
457.15%
–67.31%

–20.23%
7.65%

–16.68%
–39.60%

64.93%
195.92%
109.50%
–42.05%

10.32%
52.81%
11.75%
39.96%

43.08%
22.16%
56.13%

-

–65.93%
–33.97%

-
-

27.30%
23.44%
35.19%
51.92%

–27.23%
–43.48%

2.93%
–54.22%

–19.40%
–8.45%

–22.79%
–22.80%

–25.25%
–40.22%
68.14%

–35.73%

17.98%
38.61%
45.09%

317.71%

27.96%
7.89%

27.85%
51.66%

–0.39%
–21.01%
78.04%
1.02%

728.92%
-

20.35%
-

–33.98%
–46.36%
10.05%
39.72%

–3.98%
10.33%
–1.92%

–44.07%

11.07%
12.64%
–7.16%
–5.16%

–47.05%
–45.88%
–50.70%
–12.10%

18.43%
52.87%

–22.03%
281.58%

–100.00%
–100.00%
–100.00%
–100.00%

–67.26%
–63.22%
–98.94%
327.61%

–73.53%
–92.20%
–0.12%

-

–15.26%

–15.90%

Orderbook Vol

32.11%
30.20%
33.39%
36.70%

59.32%
58.92%
61.75%
51.50%

75.22%
85.61%
83.58%
35.85%

42.89%
33.94%
33.94%
60.74%

69.84%
59.59%
75.04%
58.48%

73.55%
57.00%
95.86%
93.53%

39.29%
33.75%
72.94%
50.83%

57.06%
56.29%
43.71%
41.87%

55.85%
55.01%
46.65%
54.72%

60.78%
57.86%
66.49%
43.01%

77.49%
62.62%
80.18%

100.00%

68.55%
85.37%
54.39%
57.74%

51.84%
14.58%
69.13%
87.45%

100.00%
100.00%
100.00%
100.00%

68.10%
62.01%
63.62%
77.49%

40.61%
36.16%
38.69%
74.64%

25.77%
23.29%
68.34%
78.91%

53.19%
54.73%
46.07%
80.25%

28.34%
25.57%
33.09%
29.43%

-
-
-
-

12.15%
11.39%

100.00%
-

54.02%
10.30%

100.00%
4.74%

47.63%

45.23%

Equity Options*
(DJ STOXX® 600 Index Components)
Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media Components
Total

Oil & Gas
Total

Personal & Household Goods
Total

Real Estate
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities
Total

S&P 500
Total

Russia
Total

Others
Total

Equity Options – Total

Equity Derivatives – Total

Daimler
Porsche Automobil Holding
BMW

UBS
Credit Suisse Group
Deutsche Bank

Mittal Steel
Salzgitter
UPM-Kymmene Corporation

BASF
Bayer
Syngenta

Holcim
Saint-Gobain
HeidelbergCement

Deutsche Börse
GAM Holding
Julius Bär – Basket

Nestlé
Unilever
Danone

Novartis
Roche Holding
Actelion

ABB
Siemens
Thyssen Krupp

Allianz
Schweizerische Rückversicherung
Münchener Rückversicherung

Vivendi Universal
Reed Elsevier
Wolters Kluwer

Royal Dutch
Total
Solarworld

Adidas
Swatch Group
Philips

Swiss Prime Site
Unibail-Rodamco
PSP Swiss Property

Metro
Carrefour
Ahold

Nokia
SAP
Infineon

Deutsche Telekom
France Télécom
Swisscom

Lufthansa
TUI
Accor

E.ON
RWE
GDF Suez

Cisco Systems
Citigroup
EMC

OAO Gazprom
Lukoil (OAO)
MMC Norilsk Nickel

Continental
Aixtron
Volkswagen pref.

Change YoY

–9.28%
3.90%

162.57%
–4.39%

8.21%
60.81%
19.72%

–36.09%

–0.52%
47.55%
80.42%

–65.29%

19.96%
59.57%
–7.13%
79.39%

–6.64%
–38.63%

5.56%
-

–47.35%
–4.19%

-
-

7.03%
6.36%
7.74%

–18.68%

–50.65%
–49.72%
–63.09%
47.57%

–28.08%
–27.33%
–52.69%
105.52%

–33.49%
–45.19%
43.61%

–42.71%

36.53%
–15.38%
359.94%
785.14%

11.71%
–8.51%
8.89%

164.55%

–11.48%
80.01%
–4.20%

–59.88%

893.02%
-

–31.66%
-

15.25%
29.08%
1.45%

35.58%

33.68%
84.08%

–10.83%
–4.98%

27.73%
39.68%

–61.44%
–13.81%

–26.00%
4.63%

–56.95%
34.87%

4.82%
26.93%

–33.47%
74.75%

-
-
-
-

–6.10%
1.13%

–89.02%
–100.00%

12.16%
–3.02%

257.65%
-

–6.77%

–12.25%

Equity Derivatives – Options
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Traded Contracts Open InterestEquity Index Dividend Futures

Dividends on Blue Chip Indexes
DAX® – Kursindex Index Dividend
DivDAX® Index Dividend
Dow Jones EURO STOXX 50® Index Dividend
Dow Jones EURO STOXX 50® Index Dividend (Front Year)
Dow Jones EURO STOXX® Select Dividend 30 
Index Dividend
SMI® Index Dividend

Dividends on Blue Chip Indexes – Total

Equity Index Dividend Derivatives – Total

Oct 2009

100
250

305,396
4,493

30

525

310,794

310,794

2009

120
7,730

2,045,736
4,493

435

2,226

2,060,740

2,060,740

Change YoY

-
-

810.19%
-
-

-

826.28%

826.28%

Daily Average

5
11

13,882
204

1

24

14,127

14,127

Change YtD

-
-

3,160.14%
-
-

-

3,184.05%

3,184.05%

Orderbook Vol

100.00%
100.00%
18.30%

-
100.00%

100.00%

18.28%

18.28%

Change YoY

-
-

1,098.84%
-
-

-

1,120.81%

1,120.81%

Oct 31, 2009

100
5,667

447,720
0

435

2,001

455,923

455,923

FDXD
FDVD
FEXD
FEX1
FD3D

FSMD

Traded Contracts

F5E0
F5C0
F5H0

Open Interest

Credit Derivatives
Credit Futures

iTraxx® Index Series Futures
iTraxx® Europe 5-Year Index Futures
iTraxx® Europe Crossover 5-Year Index Futures
iTraxx® Europe HiVol 5-Year Index Futures

iTraxx® Index Series Futures – Total

Credit Derivatives – Total

Oct 2009

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

-
-
-

-

-

Change YtD

-
-
-

-

-

Orderbook Vol

-
-
-

-

-

Oct 31, 2009

0
0
0

0

0

Change YoY

-
-
-

-

-

2009

0
0
0

0

0

Equity Index Dividend Derivatives

www.eurexchange.com/xpandwww.eurexchange.com/xpand

■  

■

■

■

■

■

■

■

■

■

■

9,382

10,963

2,851,985

1,067,723

16,023,684

93,762

725,148

14,827

98,352

10

7,476,103

Austria

Belgium

Finland

France

Germany

Italy

Netherlands

Russia

Spain

Sweden

Switzerland 
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FGFX
FSFX

OGFX
OSFX

Oct 2009

71
0

71

2,630
11

2,641

2,712

Change YoY

-
-

-

-
-

-

-

Change YtD

-
-

-

-
-

-

-

Oct 31, 2009

17
0

17

3,522
11

3,533

3,550

Traded Contracts Open Interest

Commodity Derivatives

Traded Contracts Open Interest
Orderbook Vol

100.00%
-

100.00%

100.00%
100.00%

100.00%

100.00%

Daily Average

3
0

3

120
1

120

123

2009

3,964
61

4,025

8,026
33

8,059

12,084

Change YoY

-
-

-

-
-

-

-

FCAG
FCCO
FCEN
FCIN

Oct 2009

0
2,720

511
0

3,231

Change YoY

-
-
-
-

-

Change YtD

-
-
-
-

-

Oct 31, 2009

818
3,215

857
0

4,890

Traded Contracts Open Interest
Orderbook Vol

-
15.63%

100.00%
-

28.97%

Commodity Index Derivatives

Commodity Index Futures
Dow Jones-UBS Agriculture Futures
Dow Jones-UBS Commodity Futures
Dow Jones-UBS Energy Futures
Dow Jones-UBS Industrial Metals Futures 

Commodity Index Futures – Total

Daily Average

0
124
23
0

147

2009

3,546
6,478
1,638

148

11,810

Change YoY

-
-
-
-

-

FEPP
FHOG
FLPI
FPIG

Oct 2009

2,096
156
10
34

2,296

10,790

Change YoY

-
-
-
-

-

–35.93%

Change YtD

-
-
-
-

-

–11.36%

Oct 31, 2009

3,673
198
13
87

3,971

31,865

Traded Contracts Open Interest
Orderbook Vol

100.00%
100.00%
100.00%
100.00%

100.00%

78.73%

Agricultural Index Derivatives

Agricultural Index Futures
Futures on European Processing Potatoes
Futures on Hogs
Futures on London Potatoes
Futures on Piglets

Agricultural Index Futures – Total

Commodity Derivatives – Total

Daily Average

95
7
0
2

104

490

2009

12,150
1,098

37
223

13,508

59,117

Change YoY

-
-
-
-

-

–8.34%

CO2 Derivatives

CO2 Futures
CER Futures
EEX CER-Futures MidDec
EEX European-Carbon-Future MidDec
EUA Futures

CO2 Futures – Total

Options on CO2 Futures
Options on EUA Futures

Options on CO2 Futures – Total

CO2 Derivatives – Total

Oct 2009

35
0
0

2,516

2,551

0

0

2,551

Change YoY

–80.00%
-
-

–84.90%

–84.85%

-

-

–84.85%

Daily Average

2
0
0

114

116

0

0

116

Change YtD

–64.72%
-
-

–67.51%

–67.44%

-

-

–67.44%

Orderbook Vol

100.00%
-
-

100.00%

100.00%

-

-

100.00%

Oct 31, 2009

1,644
0
0

17,810

19,454

0

0

19,454

2009

549
0
0

21,166

21,715

0

0

21,715

Change YoY

18.70%
-
-

–46.65%

–44.04%

-

-

–44.04%

FCER
F2CR
F2EA
F2PE

O2PE

Further statistics are available on the Eurex website www.eurexchange.com > Market Data > Statistics.

Traded Contracts Open Interest

All Asset Classes – Total

Oct 2009

141,629,845

2009

1,432,322,182

Change YoY

–37.49%

Daily Average

6,437,720

Change YtD

–24.92%

Orderbook Vol

62.48%

Change YoY

–6.51%

Oct 31, 2009

148,330,623

Eurex Total

Traded Contracts

EXSF
EUNF
XMTF

EXS1
EUN2
XMT

Open Interest

Exchange Traded Funds® Derivatives

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

Exchange Traded Funds® Futures – Total

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

Exchange Traded Funds® Options – Total

Exchange Traded Funds® Derivatives – Total

Oct 2009

0
0
0

0

0
238

0

238

238

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%
750.00%

-

6.73%

5.31%

Daily Average

0
0
0

0

0
11
0

11

11

Change YtD

–70.15%
11.11%

-

–60.53%

–100.00%
262.01%
–97.89%

–99.14%

–99.13%

Orderbook Vol

-
-
-

-

-
100.00%

-

100.00%

100.00%

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%
12.26%

–64.80%

–62.09%

–62.17%

Oct 31, 2009

0
0
0

0

0
238
270

508

508

2009

20
10
0

30

0
2,592

270

2,862

2,892

Property Derivatives
Traded Contracts Open InterestProperty Futures

IPD® Index Futures
IPD® UK Annual All Property Index Futures

IPD® Index Futures – Total

Property Derivatives – Total

Oct 2009

0

0

0

2009

447

447

447

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

-

-

-

Orderbook Vol

-

-

-

Change YoY

-

-

-

Oct 31, 2009

245

245

245

PUKA

Weather Derivatives
Traded Contracts Open InterestWeather Futures

Hurricane Futures
Hurricane Futures Florida 30bn 2009
Hurricane Futures Florida 30bn 2010
Hurricane Futures Florida 40bn 2009
Hurricane Futures Florida 40bn 2010
Hurricane Futures Florida 50bn 2009
Hurricane Futures Florida 50bn 2010
Hurricane Futures Gulf 10bn 2009
Hurricane Futures Gulf 10bn 2010
Hurricane Futures Gulf 20bn 2009
Hurricane Futures Gulf 20bn 2010
Hurricane Futures USA 10bn 2009
Hurricane Futures USA 10bn 2010
Hurricane Futures USA 20bn 2009
Hurricane Futures USA 20bn 2010
Hurricane Futures USA 30bn 2009
Hurricane Futures USA 30bn 2010
Hurricane Futures USA 40bn 2009
Hurricane Futures USA 40bn 2010
Hurricane Futures USA 50bn 2009
Hurricane Futures USA 50bn 2010

Hurricanne Futures – Total

Weather Derivatives – Total

Oct 2009

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0

2009

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0

Change YoY

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

-

-

Daily Average

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0

Change YtD

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

-

-

Orderbook Vol

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

-

-

Oct 31, 2009

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0

HF39
HF30
HF49
HF40
HF59
HF50
HG19
HG10
HG29
HG20
HU19
HU10
HU29
HU20
HU39
HU30
HU49
HU40
HU59
HU50

Inflation Derivatives
Traded Contracts Open InterestInflation Futures 

HVP Index Futures
Euro-Inflation Futures

HVP Index Futures – Total

Inflation Derivatives – Total

Oct 2009

0

0

0

2009

0

0

0

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

–100.00%

–100.00%

–100.00%

Orderbook Vol

-

-

-

Change YoY

–100.00%

–100.00%

–100.00%

Oct 31, 2009

0

0

0

HICP

Oct 08 Dec 08 Feb 09 Apr 09 Jun 09 Aug 09 Oct 09

37.5

35.0

32.5

30.0

27.5

25.0

22.5

20.0

17.5

15.0

12.5

27.5

25.0

22.5

20.0

17.5

15.0

12.5

10.0

7.5

5.0

2.5

Traded Contracts Open Interest

Commodity Derivatives – Traded Contracts &Open Interest (in Thousands)
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Volatility Index Derivatives
Traded Contracts

FVS
FVDX
FVSM
FVSX

Open Interest

Volatility Index Futures 
VSTOXX® Mini-Futures 
VDAX-NEW® Futures
VSMI® Futures
VSTOXX® Futures

Volatility Index Futures – Total

Volatility Derivatives – Total

Oct 2009

5,297
0
0
0

5,297

5,297

Daily Average

241
0
0
0

241

241

Change YoY

-
-
-

–100.00%

59.12%

59.12%

Change YtD

-
-
-

–98.89%

–16.14%

–16.14%

Orderbook Vol

100.00%
-
-
-

100.00%

100.00%

Oct 31, 2009

1,652
0
0
0

1,652

1,652

Change YoY

-
-
-

–100.00%

657.80%

657.80%

2009

10,358
0
0

139

10,497

10,497

Precious Metals Derivatives

Precious Metals Futures
Gold Futures 
Silver Futures

Precious Metals Futures – Total

Precious Metals Options
Gold Options
Silver Options

Precious Metals Options – Total

Precious Metals Derivatives – Total

Change YoY

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

-

-
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