
Expiry Dec-2018 Dec-2019 Dec-2020 Dec-2021 Dec-2022 Dec-2023 Dec-2024 Dec-2025 Dec-2026 Dec-2027

Month Variation

Month Open 125.9 122.6 125.9 121.5 117.3 113.5 109.4 105.7 100.7 98.8

Month High 126 122.7 126 121.9 117.8 113.8 109.5 105.7 102.2 99

Month Low 125.1 115.8 113.1 106.1 100.1 94.3 91 87 84.2 79.9

Month Close 125.9 122.6 125.7 121.4 117.2 112.9 108.9 105.1 101.7 98.5

Open Interest

(31 October 2018)

Open Interest (EUR)
(31 October 2018)

Long Positions

Agency 37% 62% 84% 55% 61% 67% 91% 32% 65% 92%

Market Maker 8% 3% 2% 5% 2% 15% 4% 32% 20% 6%

Principal 54% 35% 15% 40% 37% 18% 5% 36% 15% 2%

Short Positions

Agency 19% 13% 15% 46% 11% 8% 5% 33% 3% 0%

Market Maker 45% 59% 48% 14% 56% 53% 65% 24% 30% 53%

Principal 36% 28% 37% 41% 33% 39% 30% 43% 67% 47%

Average Daily Volume (October 2018)

Contracts 3,667 13,827 14,399 10,879 5,045 3,018 2,114 473 122 214

% Orderbook 63% 44% 28% 36% 41% 33% 28% 63% 64% 49%

% Offbook 37% 56% 72% 64% 59% 67% 72% 37% 36% 51%

YTM Average Daily Volume (2018)

Contracts 3,186 7,144 6,555 4,631 2,524 1,158 868 204 54 58

% Orderbook 61% 38% 30% 29% 32% 30% 24% 54% 52% 67%

% Offbook 39% 62% 70% 71% 68% 70% 76% 46% 48% 33%

c

October-2018

59,951 63,141 12,431 2,999 5,867218,441 307,908 285,745 165,242 114,546

EURO STOXX 50® Dividend Index Futures (FEXD)

2,737,065,730€   3,685,658,760€   3,440,369,800€   1,898,630,580€   1,258,860,540€   628,286,480€   632,672,820€   119,213,290€   27,500,830€   51,805,610€   

A  - Agent
63%

M  - Market Maker
5%

P  - Principal
32%

FEXD - Long Positions (31 October 2018)

A  - Agent
18%

M  - Market Maker
47%

P  - Principal
35%

FEXD - Short Positions (31 October 2018)
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EURO STOXX 50® Index Dividend Futures (FEXD) - Price Range 


