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In late 2009, the Eurex/ISE Link will provide Eurex members with the opportunity to directly

trade and clear the most liquid U.S. options listed on the International Securities Exchange (ISE). 

The direct and seamless access through Eurex membership to ISE’s product offering is one of

the key measures arising from the exchanges’ merger. The Eurex/ISE Link will be provided by

Eurex, its clearing house and the ISE, in cooperation with the Options Clearing Corporation

(OCC). It will be available shortly after the launch of Eurex Release 12.0 on November 16, 2009.

ISE, the world’s largest equity options exchange, has an approximately 30 percent share in the U.S.

equity options industry and has traded an average daily volume of 4.0 million contracts on a year-

to-date basis. It offers options on over 2,000 equities, ETFs, equity indexes, and FX products.

With the launch of the Eurex/ISE Link*, the most liquid ISE contracts – totalling 430 U.S. options –

will become available in a first step for trading and clearing. The full suite of ISE options will be

made available to Eurex members in the long run. 

Leverage Your Membership 

Eurex Members do not need to become a direct member with ISE to trade U.S. options from Europe,

therefore not requiring regulatory status in the U.S. By signing a Tripartite Agreement with Eurex

Clearing and a Eurex Clearing Member, direct access to ISE’s order book will be granted. Due to

accessing the U.S. market on the basis of their existing Eurex membership, participants will not have

to deal with duplication in regulatory action. The rulebook, including relevant ISE rules, as well as

the legal jurisdiction will remain the same, allowing Eurex Members to leverage their membership

by gaining access to the ISE order book.

By making use of the Eurex/ISE Link, customers take advantage of the operational efficiency they

are accustomed to: they can rely on their existing clearing relation and infrastructure with Eurex

Clearing (or their Clearing Member), benefiting from seamless processing. With Eurex Clearing

being an associated clearing house of the Options Clearing Corperation (OCC), it will clear, main-

tain and guarantee its members’ positions for U.S. options business. 

Easy Access & Low Costs 

To start trading U.S. options contracts via the Eurex/ISE Link, Eurex Members will need to implement

a software application that meets their individual requirements. Three front-end alternatives are

available to connect to ISE’s market at low costs. PrecISE Trade®, the front-end trading application

offered by ISE, is an easy to use and fast solution for options trading, offering a customizable
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* The timely launch of the Eurex/ISE Link is subject to all necessary regulatory approval.
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workstation. Alternatively, ISV solutions as well as proprietary trading applications can be used to easily

connect to ISE’s order book and its global product range. 

Members that connect via the PrecISE Trade® front-end can benefit from a six-month-waiver of

the monthly costs for up to three terminals. Participants trading through their vendor or proprietary

solutions also benefit from connecting to the Eurex/ISE Link: they are granted a fee exemption for up

to three FIX API and EAM API sessions for a six-month duration. In addition, Eurex/ISE Link users will

benefit from particularly low-priced transaction costs offering an attractive alternative to the existing

trading opportunities: a fee of only USD 0.40 for each contract is applied.

Use Our “One-Stop” Clearing for U.S. Equity Options 

As Eurex Clearing is the central counterparty to OCC for each member participating in the Eurex/ISE

Link, members just need to utilize their existing clearing membership to have all the security and

integrity provided by Eurex Clearing – with the accustomed features and facilities right at their hand.

U.S. options are included in ECAG’s proven risk management tools and with the enhanced event-driven

risk management feature of Release 12.0 a near time risk data distribution service will be provided. 

Participants can capitalize on the benefits such as using the existing collateral pool to cover risk

exposure in U.S. equity options and thus use collateral more efficiently. Home market settlement will

take place through DTCC (Depository Trust and Clearing Corporation).

Eurex Release 12.0 – Key Enhancements

Eurex’s new software release provides various new facilities for trading, risk management and clearing

to further enhance the efficiency for market participants.

Enhanced Risk Solution and Introduction of AMQP

The event-driven risk management feature was introduced with Release 11.0 to provide risk manage-

ment information services. Now Eurex Clearing establishes a new risk data distribution service for

Clearing and Non-Clearing Members. The “Enhanced Risk Solution” will allow members to inquire

and receive near time updates on their risk exposure and collateral value. A new FIXML-based 

connection over an AMQP transport will be established to enable this necessary communication, which

allows easier integration into the member’s own risk environment. This is scheduled for the first 

quarter of 2010.

Changes in OTC Volatility Strategy

The definition of volatility strategies for equity options products used in OTC trades will be modified.

Low Exercise Price Options (LEPOs) will be replaced by cash equity as the underlying cash leg.

After an OTC volatility strategy trade for equity options has been approved, only the derivative leg(s)

of the volatility strategy will be available in the Eurex® system. A delivery instruction will be auto-

matically generated for the cash equity leg and transferred in real-time to the CCP System of Eurex

Clearing. On-exchange trading of equity options volatility strategies will no longer be possible.

Extension of Multilateral Trade Registration Facility

The Multilateral Trade Registration (MTR) facility will be enhanced to also include OTC block trades

in options strategies and options volatility strategies. Brokers will now be able to enter and clear EFP,

EFPI and EFS trades via the Multilateral Trade Registration facility.

For more information on the Eurex/ISE Link and Release 12.0, please contact your local sales 

representative or email us at eurex.sales@eurexchange.com or visit www.eurex-ise.com.
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From March 23 until mid-June 2009, Eurex will introduce more than 100 new stock options in 

several steps. The new Euro and Swiss Franc denominated options including LEPOs (Low Exercise

Price Options) are related to mid and small cap stocks of the Dow Jones STOXX® 600 Index 

as well as other underlyings. 

With this, Eurex extends its offer in the already existing 11 country segments to more than 300 stock

options. At the same time, it offers a safe and cost-effective alternative to OTC trading with 

its proven services in the trading, clearing and risk management areas in the mid cap and small cap

segment. 

All new stock options have a maximum maturity of 24 months. On a standard basis, the months 1,

2, 3, 6, 9, 12, 18 and 24 are offered. In this context, it is to be noted that the 15th and 21st month

are not made available automatically for the new Spanish stock options. These months as well as

other parameters deviating from standard contract specifications (for example expiration date) can

be traded in the Flexible Options facilities. The Flexible Options as well as the OTC Block Trade 

facilities can already be used for these products from one contract onwards owing to different 

trading activity in the market. 

Eurex will be pleased to consider extending the range of products with options previously traded only

outside exchange regulations upon request. For proposals or questions, please contact Tobias Ehinger, 

T +41-58-854-23 08, e-mail: Tobias.Ehinger@eurexchange.com. Please find more detailed 

information on Eurex stock options on our website at www.eurexchange.com > Trading > Products >

Equity Derivatives.

Eurex Expands Stock Options Segment

EQUITY DERIVATIVES

Eurex has expanded its product portfolio in U.S. Single Stock Futures in March by 70 under-

lyings. The introduction took place in five blocks of up to 16 futures each. As a result, a total of

135 U.S. Single Stock Futures are available one year after the first listing of futures on stocks of 

the S&P 500.

In February 2008, the first Eurex futures on the S&P 500 were launched. At present, eleven participants

operate in this segment, having traded a total of 5.9 million contracts in March 2009. 

All in all, 684 Single Stock Futures from 17 countries and in four currencies are now tradable at

Eurex. Until the end of March 2009, a daily average of 425,000 futures on single stocks have been

traded at Eurex.

70 New Single Stock Futures on the S&P 500
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Eurex Single Stock Futures: Traded Contracts and Open Interest 

Please find further product information and contract specifications at www.eurexchange.com >

Trading > Products > Equity Derivatives > New Equity Derivatives or contact Dr. Weiwei Wang 

T +49-69-211-1 72 62, e-mail: Weiwei.Wang@eurexchange.com.

Beside concerns surrounding economic development and inflation, the stability of the financial system

is currently the main focus of central banks. To counteract the exposed distortions, the world’s

leading central banks – including the Swiss National Bank (SNB) – have taken various stabilizing

measures following a process of mutual consultation. In a cooperation based on partnership with

the SNB, Eurex Repo, with its electronic repo market, has successfully accompanied and supported

the implementation of liquidity activities. 

Since the start of the CHF repo market in 1999, the SNB has managed its monetary policy by means

of repo transactions via the marketplace of Eurex. For many years, the standardized daily CHF repo

auctions have been an integral part as well as a particular characteristic of the market. The partner-

ship between the SNB and Eurex is responsible – among other things – for the increase in the traded

EUREX REPO

Eurex Repo as a Connecting Link in the Liquidity 
Management of Central Banks
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volume to a record level of CHF 136 billion in October 2008 as well as for the rise in the number of

participating banks. As a result of most recent market turbulences, the number of members from the

international environment increased strongly to now well over 160 participants (up 18 percent from

last year).

SNB Uses Auctions via Eurex Repo for the Management of Money Supply

Financial market turbulences triggered by the real estate market in the U.S. led to increased demand

for USD liquidity by banks in Europe. In a coordinated action of the leading central banks more than

one year ago, the SNB – for the first time in its history – made USD liquidity available via the Eurex

repo market by means of two auctions in the amount of USD 4 billion. Following the imminent

collapse and the rescue of Bear Stearns, the central banks decided in March 2008 to supply the market

with larger amounts in U.S. dollars on the basis of once again increased demand. Subsequently, 

the USD auctions of the SNB have been standardized in such a way that, in the meantime, they were

carried out more than 85 times and turned into an integral part of the SNB’s auction calendar owing

to the subscribed volume. Remarkably, the volume of the interbank repo market remained stable even

when the crisis peaked in October 2008, and reached a volume of CHF 47 billion in the first quarter

of 2009. At the same time, interbank volumes in the foreign currencies euro und U.S. dollar have more

than doubled in the segment of the CHF repo market (record: EUR 10 billion in March 2009 and

USD 5.5 billion in February 2009). The crucial factor for this success is the unique concurrence between

implementation of the SNB’s monetary policy management and the banks’ liquidity management 

via the standardized marketplace provided by Eurex.

Issue of SNB Bills via Eurex Repo Complements Monetary Policy Instruments

To complement and expand its ordinary monetary policy instruments, the SNB began to issue its 

own bills denominated in Swiss francs and U.S. dollars on a regular basis in October 2008 and 

February 2009 respectively. Here too, Eurex with its long-time experience in Secured Funding and the

established state-of-the-art technology of the primary bond market was able to meet the requirements

of both the SNB and the market. Although all primary market auctions of the Swiss Confederation

already have been regularly processed via Eurex since 2001, both the complexity, the cadence and

the short-term nature of the new SNB bill’s technical provision posed a challenge to Eurex. The issue

of this new financial instrument created further leeway in the collateral area of the repo business, as

these SNB bills can be used in the daily auction as well as in the interbank market.

Further General Collateral Basket Launched for the Interbank Market 

Accompanying the SNB’s activities described above, Eurex further positions itself through strategic

product development. In the interbank market collateralized financing almost exclusively takes place

on the basis of predefined General Collateral Baskets (securities of the same category and amount) 

in standardized maturities, too. For collateralization purposes, mainly four fixed interest bearing SNB

baskets and two stock baskets are available to market participants. Owing to the disproportionately

high increase in the number of trading participants from Europe and their heterogeneous business

interests, Eurex launched a new General Collateral Basket (EEAFI GC Basket) for the interbank market

in the autumn of 2008. The starting point for this new basket was the difference in requirements 

on collateral between the European Central Bank’s and the SNB’s criteria. These different approaches

regarding collateralization of money market business in euro and Swiss francs respectively, distinguishes

the two currency areas and provides participants with a basis for opening up a new business oppor-

tunity with additional possibilities and options. 
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For collateralized financing, the introduction of this new securities baskets for the CHF repo market

means a crucial step towards further stabilization of financial markets as well as continuous strategic

development of the repo market in Switzerland. The volumes traded in the meantime on the basis 

of this basket manifest that Eurex continues to fulfill its function as an innovative marketplace, above

all in the best interests of all customers and business models. Both the CHF repo market and the EUR

repo market are trading centres that succeed time and again in reconciling the interests of all market

participants on the one hand and perform an essential element in the frame-work of successful liquidity

management with the central banks on the other. 

To obtain further information on this subject, please contact the authors of the article 

Daniel Hartmann, Head of CHF Repo & Primary Market, T +41-58-854-25 48, 

e-mail: Daniel.Hartmann@eurexchange.com and Markus-Alexander Flesch, Head of Marketing & Sales,

T +41-58-854-29 48, e-mail: Markus-Alexander.Flesch@eurexchange.com.

Compliance and regulation are top of the agenda for most of us these days. A specific aspect is 

how exchanges are governed and, in turn, impose rules on their specific markets and participants.

Regulation aims to support and ensure the orderly and hence smooth operation of markets and

helps to uncover improper trading practices. Following the positive feedback received during last

year’s Compliance Roadshow in London, Eurex in association with Xetra invites interested parties

to additional Compliance Workshops in May and October.

Each workshop will focus on a specific subject to inform and update members in detail about current

regulation and relevant processes. Through dialogue with workshop participants the topic will be 

further discussed in depth. 

Workshop I “Trading and Operations Access to Eurex and Xetra – Legal Background and Exchange

Rules” on May 11, 2009, focuses on:

• “trader identification”, trader registration, access profiles, proper usage, sub-grouping, ORS, ATC

• trading location, “working with the sun”, A versus P accounts

In addition to the main theme, a special feature has been added to update on “Customer Asset

Protection”.

Workshop II planned for early October 2009 focuses on:

• crossing (wash trades), pre-arranged trades, beneficial owner 

• identification of trading desks/automated trading devices with dedicated strategies

Eurex/Xetra Compliance Workshops in London in May 
and October

EUREX SERVICES
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These workshops will be open to all industry participants interested in and affected by the surveillance

of cash and derivatives markets. 

To find the detailed program, location and times of the first workshop, please visit 

www.eurexchange.com > Education or contact Kinga Knapinska, T +44-20-78 62-72 47, 

e-mail: kinga.knapinska@deutsche-boerse.com. 

EUREX INSIDE

Eurex Admits First Participant from Croatia

Eurex has admitted the first local broker from Croatia. InterCapital Securities, one of the country’s

leading financial services firms, started trading in April. 

Through its connection with the Eurex® system, the

Croatian brokerage house opens up completely new

investment and diversification opportunities to its

customers and, at the same time, benefits from the

advantages of Eurex’s Global Connectivity Program.

This program offers new participants special condi-

tions to mark the start of their trading activity.

Last year, a total of 43 new participants in Europe,

the U.S. and Asia could be acquired via the Global 

Connectivity Program.

For further information on Eurex membership incentives, please contact Dimitar Dimitrov, 

T +49-69-211-1 82 33, e-mail: Dimitar.Dimitrov@eurexchange.com.

Daniel Nevidal, Managing Director of InterCapital Securities Ltd. (left) and Michael Peters, Member of the 
Eurex Executive Board (right) at the press conference on the occasion of the new Eurex membership in Zagreb.

Eurex Opens New Representative Office in Hong Kong

The opening of its representative office in February 2009 is an important step to strengthen and

expand Eurex’s relationships with its business partners in Hong Kong. Paul Lo, who joined Eurex 

in June 2007, has more than 30 years of experience in the Asian markets and is the manager of 

the new office. 

The new presence in Hong Kong will further improve Eurex’s customer service and extend its commit-

ment to the region, in which close relationships with a number of key institutions have already been

established. At present, ten exchange members have been admitted and are directly trading from the

Asia-Pacific region.
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The “All Options Football Tournament” on June 6 in
Amsterdam – a Meeting Point for Football and Finance

For the sixth time in a row, Eurex will sponsor the tournament together with All Options International

and KBC Clearing. Over the course of the years, it has developed into a popular meeting point for

football fans from the financial industry. 

The tournament is open to teams from trading companies, banks and brokerage houses from

across Europe. Please find all details surrounding the football event as well as the registration form

at www.alloptionssport.nl. Or alternatively contact Marco Inzerillo, T +49-69-211-1 72 91, 

e-mail: Marco.Inzerillo@eurexchange.com.

EUREX TRAINING

Intensive Seminar “Certified Eurex Investment Advisor” 
to be Held in Zurich for the First Time in May

The Certified Eurex Investment Advisor intensive course, which enjoys great popularity amongst 

customer representatives, will take place for the first time in Zurich from May 11 to May 15.  

The one-week training provides you with comprehensive knowledge surrounding the use of Eurex 

products and thereby creates added value for your customer consultations. The focus of the intensive

training will be on practical case studies, exercises and calculations relating to Eurex products with

the aid of tools such as Eurex StrategyMaster and MarginCalculator. Alongside legal case studies 

for private banking, taxation aspects for both the institutional and the private sector will also be

addressed comprehensively.

Please note, that this course will be held in German only. You will find detailed information on our

German website at www.eurexchange.com > Training > Zertifikatslehrgänge. If you have any further

queries, please feel free to contact the Capital Markets Academy team at T +49-69-211-1 37 67 or by

e-mail at academy@deutsche-boerse.com.

The new Eurex office in Hong Kong – as a part of Deutsche Börse Group’s international offices –

complements the recently opened representative office of Deutsche Börse in Beijing, which started its

operation in December 2008.

For more information contact Roland Schwinn, Head of Business Development Asia & Middle East, 

T +49-69-211-1 85 98, e-mail: Roland.Schwinn@eurexchange.com.
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EVENTS

WWW.EUREXCHANGE.COM

New Items on Our Website
Eurex MarginCalculator

www.eurexchange.com > Education >
Trading Tools > MarginCalculator

Trading Calendar

www.eurexchange.com > Trading >
Trading Calendar

An updated version is now available, incorporating 
the entire range of products recently introduced.

The computer-based simulation facilitates margin
calculations for positions on all products cleared by
Eurex Clearing. The MarginCalculator incorporates 
the Eurex Risk-based Margining model.

Updated versions, containing all expiration dates 
and public holidays from 2009 until 2012, are now
available online and for download.

Your feedback is important to us.
Do you have any comments or suggestions on our newsletter? Please send an e-mail to:

Xpand.feedback@eurexchange.com

Events and Conferences in May and June 2009

Date 

May 04–05

May 07

May 11–12

May 27–29

June 02–03

June 09–10

June 22–24

June 23–26

Location

Sheraton Istanbul Maslak Hotel, Istanbul

One Great George Street, London

Hilton Vienna Hotel, Vienna

Fira Barcelona, Barcelona

Vienna Marriott Hotel, Vienna

The Brewery, London

The Fairmont Chicago, Chicago

Hotel Arts Barcelona, Barcelona

Worldwide Financial Strategies 
Forum

2nd Annual Gold Investment 
Summit

Institutional Investors’ Congress

Carbon Expo

Credit Risk 2009

IDX: International Derivatives 
Expo 2009

MFA Forum 2009

ISLA/RMA Conference on 
International Securities Lending 
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EDUCATION

Capital Markets Academy in May and June 2009

System Trainings

Certified Courses

Examinations/Tests

Course

Eurex System Training Trading

Eurex Repo System Training CHF Repo Market

Certified Eurex Exchange Trader

Eurex Exchange Trader Examination

Eurex Clearer Test

June

08 Paris
17 London

15–19 Amsterdam
22–26 London

16 London
30 Paris

16 London
30 Paris

May

11 Paris
15 London

26 Zurich

19 London
26 Paris

19 London
26 Paris

The training site of Deutsche Börse AG, www.deutsche-boerse.com/academy, gives you one-stop access to all Eurex training 

sessions and exams, T +49-69-211-1 3767, F +49-69-211-1 37 63, e-mail: academy@eurexchange.com.

For Repo Training, please contact Eurex Repo Training, Selnaustrasse 30, 8021 Zurich, T +41-58-854-24 24, www.eurexrepo.com.
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the creation of the Eurex iTraxx® Credit Futures contracts, their trading and market surveillance. ISDA® neither sponsors nor endorses the product’s use. ISDA® is a registered trademark of the International Swaps and Derivatives Association, Inc. IPD® UK Annual All
Property Index is a registered trademark of Investment Property Databank Ltd. (IPD) and has been licensed for the use by Eurex for derivatives. SLI®, SMI®, SMIM® and VSMI® are registered trademarks of SIX Swiss Exchange. STOXX®, Dow Jones STOXX® 600
Index, Dow Jones STOXX® Large 200 Index, Dow Jones STOXX® Mid 200 Index, Dow Jones STOXX® Small 200 Index, Dow Jones STOXX® TMI Index, VSTOXX® Index, Dow Jones EURO STOXX 50® DVP, Dow Jones EURO STOXX® Select Dividend 30 Index,
Dow Jones EURO STOXX®/STOXX® 600 Sector Indexes as well as the Dow Jones EURO STOXX 50® Index and Dow Jones STOXX 50® Index are service marks of STOXX Ltd. and/or Dow Jones & Company, Inc. Dow Jones, Dow Jones Global Titans 50 IndexSM and
Dow Jones Sector Titans IndexesSM are service marks of Dow Jones & Company, Inc. Dow Jones-UBS Commodity IndexSM and any related sub-indexes are service marks of Dow Jones & Company, Inc. and UBS AG. All derivatives based on these indexes are not
sponsored, endorsed, sold or promoted by STOXX Ltd., Dow Jones & Company, Inc. or UBS AG, and neither party makes any representation regarding the advisability of trading or of investing in such products.
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•Higher volume in equity index and equity derivatives trading at Eurex
• In the first quarter of 2009, 686.8 million contracts have been traded at Eurex and ISE 

At the international derivatives markets of Eurex an average daily volume of 12.2 million contracts
was traded in March (March 2008: 13.8 million). Thereof, 7.8 million contracts were traded 
at Eurex and 4.4 million contracts were traded at the International Securities Exchange (ISE).
In total, 269.1 million contracts were traded on both exchanges, compared with 209.7 million
the previous month. 

In the first quarter of 2009, daily average volume of both markets was 11.2 million contracts
compared to 13.4 million in the first quarter of 2008. In the first quarter of 2009, a total of
686.8 million contracts were traded in the global Eurex network. 

At Eurex, the equity index derivatives segment grew by almost 10 percent and totaled at 
92.6 million contracts (March 2008: 84.5 million). Futures on the Dow Jones EURO STOXX 50®

Index reached its third-best monthly volume with 43.5 million contracts compared to 
40.5 million contracts in March 2008. The options on this blue chip index saw another 
32.8 million contracts. 

The segment of equity-based derivatives (equity options and Single Stock Futures) increased 
17 percent to 33.7 million contracts, compared to 28.8 million last year. Thereof, equity options
totaled at 27.8 million contracts and Single Stock Futures recorded 5.9 million contracts. 

K E Y F I G U R E S

Average Daily Volume of 12.2 Million Contracts at Eurex and ISE in March 
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Traded Contracts Open Interest

Total – Traded Contracts &Open Interest (in Millions): Mar 2008 – Mar 2009 European Yield Curve Overview – Most Active (25) Traded Contracts: Mar 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
Allianz Options
Deutsche Telekom Options
Options on Euro-Bund Futures
SMI® Futures
Options on Euro-Schatz Futures
Deutsche Bank Options
Münchener Rückversicherung Options
Schweizerische Rückversicherung Options
Nokia Options
UBS Options
SAP Options
Options on Euro-Bobl Futures
Banco Bilbao Futures
Credit Suisse Group Options
Swiss Re Futures
E.ON Options
Zurich Financial Services Options
Siemens Options

Traded 
Contracts

43,499,956
32,825,925
17,994,715
11,473,763
10,440,708
7,401,337
4,403,048
3,768,312
2,813,618
2,700,628
2,042,922
2,019,609
1,629,380
1,619,355
1,610,975
1,256,834
1,241,527
1,037,502

988,803
930,824
872,361
755,102
714,218
704,294
675,361

Open 
Interest

2,430,709
51,760,492

851,020
1,064,647

747,399
10,541,642

161,235
8,577,297
7,248,253

905,751
298,752
739,747

2,058,250
3,113,794
2,854,314
3,725,327
1,657,743
2,599,686

416,006
909

1,305,162
1,732

1,398,617
1,209,685
1,307,974
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52.5
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42.5

40.0

37.5
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32.5

30.0

FVDX (VDAX-NEW® Futures)  FVSM (VSMI® Futures)

FVSX (VSTOXX® Futures)

Mar 27 Mar 30

Mar 31

Volatility Indexes – FVDX, FVSM, FVSX (in Percent, at Day End): 
Mar 2009

Orderbook
Volume

79.85%
21.48%
93.62%
91.70%
89.66%
30.80%
93.76%
42.05%
27.61%
21.35%
74.76%
7.40%

56.43%
55.75%
65.69%
39.74%
87.83%
35.07%
12.97%
0.00%

60.31%
0.31%

25.81%
79.36%
46.45%

Monthly Key Market Information

K E Y F I G U R E S

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 Jun 09 
Euro-Schatz Sep 09
Euro-Schatz Dec 09
Euro-Bobl Jun 09 
Euro-Bobl Sep 09
Euro-Bobl Dec 09  
Euro-Bund Jun 09 
Euro-Bund Sep 09
Euro-Bund Dec 09 
Euro-Buxl® Jun 09
Euro-Buxl® Sep 09
Euro-Buxl® Dec 09
CONF Jun 09
CONF Sep 09
CONF Dec 09

Rate (Month End)
1.50%
0.25%
0.50%

Rate (Previous Month End)
1.10%

Market Price (Month End)
205.4183
391.1008

1,406.667
Index (Month End)

2,071.13
4,084.76
4,927.43

Bond (Month End)
DE0001137255
DE0001135184
DE0001141497
DE0001135242
DE0001135259
DE0001135259
DE0001135341
DE0001135358
DE0001135358
DE0001135226
DE0001135226
DE0001135226
CH0015221663
CH0015221663
CH0015221663

Sources: Bloomberg, Deutsche Börse and Eurostat
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Source: Bloomberg

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.)

Status as of March 31, 2009
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Around 45.9 million contracts were traded in the fixed income derivatives segment (March 2008:
69.5 million). Approximately 18 million contracts were traded in Euro-Bund Futures. Trading
volume in Euro-Schatz Futures recorded 11.5 million contracts. Euro-Bobl Futures reached 
10.4 million contracts. 

Total U.S. options traded at ISE grew by 14 percent and reached a monthly volume of 
96.8 million contracts compared with 84.9 million contracts in the same year-ago period. 

Eurex Repo, which operates CHF and EUR repo markets, set several new records. Its secured
money market segment GC Pooling® had a new daily record on March 25, with daily out-
standing volume of EUR 86.7 billion. Average outstanding volume in the EUR Repo market also
reached a new record with EUR 85.3 billion in the first quarter, a plus of 46 percent year-on-
year (Q1/2008: EUR 58.6 billion). All Eurex Repo markets increased by 31 percent with an 
average outstanding volume of EUR 144.5 billion in the first quarter (EUR 110.7 billion in
Q1/2008). 

The electronic trading platform Eurex Bonds, which rounds out Eurex’s fixed income product
range, saw a volume of EUR 7.8 billion (single counting) in March. In March 2008, the figure
was EUR 8.4 billion, and in February 2009 volume was EUR 4.6 billion.



Eurex Monthly Statistics March 2009

CONF
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

Mar 2009

43,044
10,440,708
17,994,715

132,360
11,473,763

40,084,590

988,803
2,700,628
2,019,609

5,709,040

Change YoY

–11.06%
–34.48%
–35.71%
–37.85%
–41.66%

–37.23%

–18.01%
1.46%

11.83%

0.62%

Change YtD

–1.35%
–47.98%
–46.89%
–41.98%
–48.82%

–47.71%

–42.10%
–15.98%
–22.31%

–23.92%

Mar 31, 2009

7,830
747,399
851,020
31,790

1,064,647

2,702,686

416,006
905,751
739,747

2,061,504

Traded Contracts Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
89.66%
93.62%
89.81%
91.70%

92.03%

12.97%
21.35%
7.40%

14.96%

Fixed Income Derivatives

Fixed Income Futures
CONF 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

Mar 08 May 08 Jul 08 Sep 08 Nov 08 Jan 09 Mar  09

7.0

6.5

6.0

5.5

5.0

4.5

4.0

3.5

3.0

2.5

100

90

80

70

60

50

40

30

20

10

Traded Contracts Open Interest

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

Daily Average

1,957
474,578
817,942

6,016
521,535

1,822,027

44,946
122,756
91,800

259,502

2009

98,163
25,740,887
44,971,799

212,463
28,875,687

99,898,999

2,651,875
7,659,702
5,276,454

15,588,031

Change YoY

–24.28%
–30.48%
–24.17%
–31.83%
–49.11%

–37.82%

9.27%
21.79%
18.86%

18.02%

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

Mar 2009

0
68,532

68,532

0

0

68,532

45,862,162

Change YoY

-
–0.78%

–0.78%

-

-

–0.78%

–34.10%

Daily Average

0
3,115

3,115

0

0

3,115

2,084,644

Change YtD

-
–28.84%

–28.84%

-

-

–28.84%

–45.39%

Orderbook Vol

-
100.00%

100.00%

-

-

100.00%

82.45%

Mar 31, 2009

0
33,885

33,885

0

0

33,885

4,798,075

2009

0
136,768

136,768

0

0

136,768

115,623,798

Change YoY

-
–10,23%

–10,23%

-

-

–10,23%

–21,74%

FEO1
FEU3

OEU3



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

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 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
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

Mar 2009

4,403,048
43,499,956

25,106
0

40
295,275
20,358
31,249
79,480
46,057

568
33,408
10,565
30,518

548
9,099

10,463
2,042,922

28,003

50,566,663

23,221
96,041
6,188
4,064
9,411
3,890
5,148
7,027
5,670

40,455
4,844

15,697
7,096

40
6,072

30,053
33,461
5,626

14,415

318,419

30,299
171,477
41,359
16,202
12,737
3,419

27,893
67,705
50,504
40,366
23,735
71,996
15,900
8,096

35,898
15,112
31,035
25,795
41,566

731,094

0
0
0
0
0

0

51,616,176

Change YoY

–0.75%
7.21%

208.09%
-

–86.75%
27.72%

142.13%
–7.66%

–35.07%
–40.37%

-
–66.09%

-
–45.94%

-
–19.41%
–17.19%
–12.30%
–55.84%

5.20%

12.41%
5.67%

–21.65%
18.62%

241.97%
–37.15%

3.81%
12.11%

201.44%
8.56%

–39.86%
–50.17%
80.84%

-
86.95%
15.67%

–11.45%
–10.83%
–4.73%

1.37%

–58.73%
–3.83%

–32.07%
–20.43%
–43.76%
–82.46%
57.56%
33.35%
18.87%

–18.50%
–35.98%
42.30%

468.87%
-

1.20%
–32.43%
–39.25%
43.78%
59.40%

–6.15%

-
-
-
-
-

-

5.00%

Daily Average

200,139
1,977,271

1,141
0
2

13,422
925

1,420
3,613
2,094

26
1,519

480
1,387

25
414
476

92,860
1,273

2,298,485

1,056
4,366

281
185
428
177
234
319
258

1,839
220
714
323

2
276

1,366
1,521

256
655

14,474

1,377
7,794
1,880

736
579
155

1,268
3,078
2,296
1,835
1,079
3,273

723
368

1,632
687

1,411
1,173
1,889

33,232

0
0
0
0
0

0

2,346,190

Change YtD

–17.01%
–13.02%
24.03%

-
–86.93%

4.11%
39.87%

–25.93%
–46.50%
–51.02%

-
–74.41%

-
–47.27%

-
–43.73%
–47.99%
–19.43%
–69.83%

–13.89%

–21.68%
–16.59%

9.18%
–11.11%
230.72%
–14.83%

0.69%
27.57%
42.65%
18.87%

–38.09%
–40.70%
50.13%

-
9.71%
5.65%

–31.52%
44.42%

–17.02%

–9.16%

–65.48%
0.01%

33.06%
–45.05%
–61.39%
–82.33%

4.00%
4.38%

21.71%
–26.10%
–46.11%
33.19%

125.31%
-

–24.63%
–63.43%
–52.59%
23.92%
5.14%

–14.12%

-
-
-
-
-

-

–13.87%

Orderbook Vol

93.76%
79.85%
51.55%

-
100.00%
84.18%
46.06%
82.60%
56.32%
70.37%

100.00%
79.05%
1.35%
7.67%

100.00%
100.00%
100.00%
74.76%

100.00%

80.77%

49.10%
57.77%
86.54%
87.70%
83.00%

100.00%
100.00%
87.73%

100.00%
46.20%

100.00%
81.75%
28.66%

100.00%
100.00%
21.76%
41.79%

100.00%
85.95%

58.90%

41.89%
35.43%
60.10%
29.60%
58.80%
75.67%
44.48%
26.18%
40.91%
58.77%
31.03%
41.15%
51.33%
16.07%
52.43%
30.39%
45.30%
25.80%
39.07%

40.29%

-
-
-
-
-

-

80.06%

Mar 31, 2009

161,235
2,430,709

9,481
0

20
53,037
4,296

12,040
30,099
17,719

158
7,432
3,454
8,564

228
2,265
1,634

298,752
6,918

3,048,041

6,157
22,551

906
1,113
1,939

644
1,289
1,936
1,228

11,512
1,407
4,030
2,838

15
2,058

13,102
10,137
1,187
2,853

86,902

8,600
37,023
10,170
4,407
2,375

785
9,833

22,099
16,211
8,594
8,204

18,959
4,269
3,075
8,874
7,343

10,320
10,402
10,584

202,127

0
0
0
0
0

0

3,337,070

2009

11,155,776
97,631,927

29,834
0

40
424,003
34,409
36,837
90,937
54,031

810
64,538
16,671
31,162

620
22,208
17,953

4,115,582
47,384

113,774,722

31,695
144,461
12,494
7,953

15,924
6,207
7,335

12,746
9,639

60,922
6,797

23,089
10,368

41
9,397

34,539
44,869
11,523
22,265

472,264

39,081
300,989
137,161
19,745
23,145
5,912

40,015
102,764
97,551
74,007
42,917

116,851
26,891
8,551

47,309
22,251
49,902
37,870
63,205

1,256,117

0
0
0
0
0

0

115,503,103

Equity Index Derivatives

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Banks Futures
DJ EURO STOXX® Banks Futures
DJ STOXX® Mid 200 Index Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Healthcare Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® Small 200 Index Futures
DJ STOXX® 600 Utilities Futures
DJ STOXX® 600 Basic Resources Futures
DJ EURO STOXX® Insurance Futures
DJ STOXX® 600 Insurance Futures

Traded 
Contracts
43,499,956
4,403,048
2,042,922

295,275
171,477
96,041
79,480
71,996
67,705
50,504
46,057
41,566
41,359
40,455
40,366

Open 
Interest

2,430,709
161,235
298,752
53,037
37,023
22,551
30,099
18,959
22,099
16,211
17,719
10,584
10,170
11,512
8,594

Orderbook
Volume

79.85%
93.76%
74.76%
84.18%
35.43%
57.77%
56.32%
41.15%
26.18%
40.91%
70.37%
39.07%
60.10%
46.20%
58.77%

Overview – Most Active (15) Traded Equity Index Futures Mar 2009
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Traded Contracts Open Interest

Change YoY

–19.05%
7.81%

258.59%
-

–86.75%
2.48%

19.00%
–9.32%

–14.47%
–36.81%

-
–67.08%

-
–61.61%

-
–21.92%
–49.46%
–14.41%
–73.27%

1.12%

23.51%
0.86%

–48.20%
–26.00%
95.66%

–65.21%
–43.07%
–13.88%
87.20%
12.09%

–28.32%
–50.75%
163.75%

-
51.10%
22.07%

–32.73%
–58.98%
–24.30%

–7.48%

–50.00%
32.28%

–36.93%
–28.38%
37.52%

–77.60%
43.61%
66.95%
17.59%

–38.84%
–38.53%
59.39%

199.58%
-

–13.57%
–8.76%

–23.91%
90.62%
76.19%

6.03%

-
-
-
-
-

-

1.16%
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Equity Index Options – Traded Contracts &Open Interest (in Millions)

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

Mar 2009

7,401,337
11,400
11,791
11,987

0
32,825,925

2,803
2,077
3,995

0
0
0

2,240
6,603

0
805
25
0

3,605
140
100

1,917
750

596,387
0
0
0
0

8,394

40,892,281

0
2,609

0
600

0
520

1,200
0
0

200
0

1,000
0
0
0

20
80
0

500

6,729

0
18,962
7,582
1,001

0
65

600
1,170

16,989
9,090

17
5,577

13
0

3,009
14

1,335
29

7,011

72,464

40,971,474

92,587,650

Change YoY

–7.62%
15.24%
14.05%
–5.52%

-
23.17%

–74.87%
67.10%

122.19%
-
-
-

–85.10%
690.78%

-
–94.76%
–98.82%

-
–74.32%

-
-

–67.56%
74.83%
23.64%

-
-
-
-

423.32%

16.01%

–100.00%
–79.16%

-
–55.22%

-
-
-
-
-

–96.65%
–100.00%

-
-
-
-

–98.04%
–98.64%

-
–35.90%

–80.93%

–100.00%
–48.78%
–45.15%
–73.29%

–100.00%
–95.31%
–40.83%
74.63%

1,205.84%
143.37%

-
806.83%

-
-

5,918.00%
–99.23%

1,091.96%
–86.32%
59.34%

–5.32%

15.87%

9.55%

Daily Average

336,424
518
536
545

0
1,492,088

127
94

182
0
0
0

102
300

0
37
1
0

164
6
5

87
34

27,109
0
0
0
0

382

1,858,740

0
119

0
27
0

24
55
0
0
9
0

45
0
0
0
1
4
0

23

306

0
862
345
46
0
3

27
53

772
413

1
254

1
0

137
1

61
1

319

3,294

1,862,340

4,208,530

Change YtD

–12.24%
–0.86%
6.10%
4.16%

–10.06%
–6.95%

–58.67%
282.19%
13.42%

–69.04%
-
-

18.99%
135.67%

-
–88.95%
–99.31%

-
–87.70%

-
500.00%
–68.17%
–80.75%
–20.24%

-
-
-
-

36.37%

–8.34%

–100.00%
–91.46%

-
–23.18%

-
331.88%

-
-
-

–91.69%
–100.00%

-
-
-
-

–96.18%
–81.34%

-
–61.52%

–88.28%

–100.00%
–62.84%
–63.13%
–87.92%
–98.95%
–67.38%
–42.97%
–92.66%

6.20%
520.32%
–88.67%
912.72%
–99.37%

-
2,448.84%

–99.48%
2.24%

–72.64%
–49.78%

–44.57%

–8.53%

–11.30%

Orderbook Vol

30.80%
100.00%
100.00%
100.00%

-
21.48%
58.26%
45.88%
71.86%

-
-
-

100.00%
0.05%

-
100.00%
100.00%

-
44.94%

100.00%
100.00%
100.00%
100.00%
41.19%

-
-
-
-

26.14%

23.54%

-
23.34%

-
100.00%

-
100.00%
50.00%

-
-
-
-
-
-
-
-

100.00%
100.00%

-
-

36.10%

-
16.94%
8.99%

17.78%
-

100.00%
5.00%

78.63%
0.11%
9.24%

100.00%
11.24%

100.00%
-

13.59%
100.00%
73.78%

100.00%
15.28%

12.57%

23.52%

55.04%

Change YoY

13.60%
37.94%

8,166.67%
-
-

31.23%
192.17%

–100.00%
-
-
-
-

–33.87%
432.57%

-
–89.16%

–100.00%
-

–81.73%
-
-

–92.34%
–80.49%
–5.77%

-
-
-
-

–64.55%

26.96%

–100.00%
–50.11%

-
127.94%

-
-
-
-
-

–21.18%
134.74%

-
-
-
-

–51.14%
13.19%

-
357.14%

–32.17%

–100.00%
51.21%

–46.15%
–73.39%

–100.00%
–96.39%

–100.00%
–88.83%

2,065.57%
–50.77%

-
697.39%

-
-

1,507.59%
–100.00%
–96.38%

–100.00%
–37.36%

–12.21%

26.81%

25.23%

Mar 31, 2009

10,541,642
3,643

496
0
0

51,760,492
1,753

0
0
0

1,412
0

14,427
12,281

0
710

0
0

6,059
1,039

40
969

1,465
1,064,061

0
0
0
0

2,352

63,412,841

0
12,569

0
1,550

0
520
300
500

0
4,660
2,000
1,000

0
0
0

4,300
7,730

0
1,600

36,729

0
54,405
7,892

728
0

50
0

1,306
14,531
1,664

0
6,100

0
0

1,270
0

542
0

3,681

92,169

63,541,739

66,878,809

2009

23,057,756
24,052
25,252
39,328
8,474

88,918,101
5,431
7,831
9,036
3,734

0
0

32,059
7,499

0
3,405

25
0

8,690
140
120

6,548
3,040

1,445,585
1
0
0
0

11,709

113,617,816

0
4,800

0
1,200

0
691

1,200
0
0

1,160
0

1,408
0
0
0

490
3,315

0
750

15,014

0
48,633
14,891
1,274

410
517

1,200
1,714

34,270
75,555

34
12,416

26
0

3,288
28

4,518
58

8,456

207,288

113,840,118

229,343,221

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Industrial Goods & Services Options
DAX® Options – 4th Friday
DAX® Options – 2nd Friday
DAX® Options – 1st Friday
DJ STOXX® 600 Insurance Options
TecDAX® Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Utilities Options
DJ STOXX® 600 Index Options
DJ STOXX® 600 Oil & Gas Options
DJ EURO STOXX 50® Index Options – 4th Friday

Traded 
Contracts
32,825,925
7,401,337

596,387
18,962
16,989
11,987
11,791
11,400
9,090
8,394
7,582
7,011
6,603
5,577
3,995

Open 
Interest
51,760,492
10,541,642
1,064,061

54,405
14,531

0
496

3,643
1,664
2,352
7,892
3,681

12,281
6,100

0

Orderbook
Volume

21.48%
30.80%
41.19%
16.94%
0.11%

100.00%
100.00%
100.00%

9.24%
26.14%
8.99%

15.28%
0.05%

11.24%
71.86%

Overview – Most Active (15) Traded Equity Index Options Mar 2009
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Single Stock Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open Interest

VOWF
DAIF
PEUF

BBVF
DBKF
SANG

NDAF
ISPF
RIOF

DSMF
CLNF
BAYF

CRGF
HOLG
SKAG

DB1G
BAEG
HRXF

PERG
UNIH
ITKG

NOVF
ROGF
MRKG

MANG
TKAG
VLMG

RUKF
ALVF
MU2F

RELF
ELVG
WOSF

TOTG
SWVG
BPF

PH1F
UHFF
CFRI

WERF
LANF
UBLF

IXDG
MEOF
CARF

NO3F
ASMG
CGEF

KPNF
FTEF
DTEF

ACRG
TUIF
CPGF

EOAH
OEWF
RWEF

ORCF
CITF
PFEF

LUKF
TTFF
C8RF

VO3F
DOUF
D9CF

Mar 2009

960,808
594,064
339,563

9,963

1,208,116
930,824
110,262
95,858

54,803
31,122
11,245
3,553

98,243
30,000
28,174
23,251

31,435
13,710
4,851
2,700

12,992
10,395
2,191

176

64,662
18,829
16,345
11,049

437,451
160,138
153,911
106,602

230,732
190,277

8,170
7,448

1,337,925
755,102
295,097
203,776

7,253
3,326
1,732
1,130

139,808
115,120

4,896
4,250

65,049
27,409
12,000
8,860

12,541
12,264

250
27

37,046
12,670
7,842
5,260

134,083
54,393
47,162
18,000

149,337
61,515
37,737
18,443

14,127
4,329
4,210
2,962

167,103
81,613
51,000
12,069

8,943
3,000
2,000
1,620

340
340

0
0

712,785
354,500
242,776
101,687

5,885,582

2009

6,996,836
811,336
390,240
13,684

1,996,958
1,107,742

265,613
257,202

832,347
193,290
555,787

4,831

168,776
36,100
28,474
27,161

70,556
28,150
9,146
4,050

18,918
15,540
2,312

836

254,697
26,580
26,827
11,089

649,652
331,648
166,209
111,296

8,985,625
203,469

3,211,557
7,448

1,724,259
819,374
498,974
300,520

12,677
4,989
3,448
2,254

747,315
126,938

5,846
9,250

115,900
30,932
24,202
17,862

37,600
12,264

250
25,086

82,653
13,740
8,072
9,705

619,629
58,472
47,162
27,000

414,608
64,376
43,221

138,666

46,901
7,627
9,758
5,792

427,381
189,243
54,100
23,593

23,062
3,000
3,400
1,620

340
340

0
0

857,836
443,470
282,876
101,687

25,084,526

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

121.65%
108.73%
142.34%

-

150.66%
3,761.22%

–59.25%
-

–55.90%
-

–74.89%
-

82.14%
1,087.65%

-
21.04%

–0.47%
448.40%
136.17%

-

378.17%
2,423.06%
1,652.80%

–84.70%

34.11%
-

99.74%
-

56.90%
725.45%
786.07%

-

22.77%
24,108.27%

–87.35%
-

386.11%
260,280.00%

661.01%
10.77%

–60.85%
-
-
-

266.23%
2,505.70%

-
205.76%

27.94%
–32.16%

-
-

–25.66%
1.00%

-
–87.44%

7.70%
515.05%
198.74%
–48.61%

303.74%
1,118.75%

-
43.74%

–43.30%
-

548.40%
–69.29%

–78.04%
-

484.72%
-

44.25%
-

1,788.89%
–29.13%

–94.74%
-
-
-

–90.49%
–64.06%

-
-

1,048.91%
8,015.84%

782.82%
-

111.00%

Daily Average

43,673
27,003
15,435

453

54,914
42,310
5,012
4,357

2,491
1,415

511
162

4,466
1,364
1,281
1,057

1,429
623
221
123

591
473
100

8

2,939
856
743
502

19,884
7,279
6,996
4,846

10,488
8,649

371
339

60,815
34,323
13,414
9,263

330
151
79
51

6,355
5,233

223
193

2,957
1,246

545
403

570
557
11
1

1,684
576
356
239

6,095
2,472
2,144

818

6,788
2,796
1,715

838

642
197
191
135

7,596
3,710
2,318

549

407
136
91
74

15
15
0
0

32,399
16,114
11,035
4,622

267,526

Change YtD

1,011.70%
118.70%
178.51%
70.33%

–34.81%
147.91%
–59.13%

-

230.83%
96,545.00%

789.17%
2,810.24%

49.37%
1,021.81%
7,574.93%

–18.87%

–83.88%
–8.60%

152.79%
-

86.68%
464.27%
255.69%
–77.41%

176.51%
2,480.58%

215.72%
-

74.51%
641.94%
352.92%

-

134.91%
23,047.78%

94.13%
-

206.14%
522.96%
660.19%
34.09%

–80.44%
-

–41.56%
-

–20.04%
798.10%
–62.76%
406.02%

–1.01%
–52.85%
638.77%

-

53.42%
0.22%

155.10%
4,633.21%

4.77%
–11.55%
152.33%
–19.17%

131.46%
127.83%
323.74%
–36.01%

–62.70%
86.21%

–13.00%
–47.08%

–54.44%
-

1,255.28%
3,327.22%

–6.28%
-

1,903.70%
–68.04%

–93.22%
-
-
-

–98.80%
–64.06%

-
-

718.30%
5,137.01%

916.08%
-

93.12%

Orderbook Vol

0.26%
0.16%
0.31%

-

0.30%
0.00%
1.87%

-

-
-
-
-

1.89%
-
-

4.34%

0.49%
-

0.21%
-

1.52%
-

0.96%
100.00%

0.12%
-
-
-

1.62%
0.93%
3.44%

-

0.19%
0.03%
0.24%

-

1.24%
0.31%
3.51%
0.91%

0.14%
-
-
-

0.13%
-
-
-

1.60%
1.83%

-
1.81%

-
-
-
-

0.65%
-

0.54%
3.80%

0.51%
0.55%

-
-

0.03%
-
-

0.01%

0.35%
-
-
-

0.23%
-
-

2.23%

-
-
-
-

-
-
-
-

0.03%
-

0.01%
0.03%

0.60%

Mar 31, 2009

452,831
203,039
229,649

7,291

87,960
909

41,808
4,948

77,960
0

9,525
2,023

103,385
36,100
14,127
14,458

24,024
5,470
4,278
1,350

5,955
4,495
1,125

203

33,119
7,292
6,157
6,009

84,254
6,525
1,814

66,376

159,266
124,654

1,565
3,924

349,194
1,732

171,627
95,944

5,359
1,663

16
6

24,883
12,288
3,039
1,350

52,342
26,000
12,000
4,363

159
132

0
27

21,186
470
858

4,095

76,595
29,961
31,496
9,000

234,124
60,039
19,988
95,881

9,340
1,081
2,548
2,920

174,367
58,457
51,000
8,185

3,670
1,500

0
960

340
340

0
0

166,142
125,000
40,351

0

2,146,455

Change YoY

33.41%
24.98%
52.07%

–29.56%

–86.83%
–99.76%
–77.28%

-

12.61%
–100.00%
–55.46%

7,125.00%

182.23%
3,716.07%
3,707.82%

–30.59%

1.21%
–32.80%
157.71%

-

2.00%
2,329.73%

174.39%
–92.22%

–4.15%
607.96%
36.82%

-

–46.59%
–67.38%
–62.79%

-

98.34%
31,378.28%

–92.18%
-

99.84%
–92.41%

1,385.69%
24.24%

–85.16%
-

–99.73%
-

–49.20%
276.70%

-
47.70%

–14.71%
–45.58%
171.43%

-

–98.16%
–97.80%

–100.00%
–66.25%

–31.00%
–48.63%
–84.03%
–15.69%

–6.81%
1,199.26%

662.62%
–84.05%

–24.98%
-

205.72%
–42.30%

–78.88%
-
-
-

127.62%
-

1,788.89%
56.23%

–94.76%
-
-
-

–97.74%
-
-
-

481.61%
6,393.51%
3,935.10%

-

–10.73%

* 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
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■
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■
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Austria

Belgium

Finland

France

Germany

Great Britain

Greece

Ireland

Italy

Netherlands

Norway

Portugal

Russia

Spain

Sweden

Switzerland

U.S.

59,663

25,407

73,650

284,770

2,808,364

39,007

2,752

17,269

38,784

202,203

12,390

3,366

340

1,086,215

5,110

1,217,349

8,943

Single Stock Futures by Countries – 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
S&P 500
Russia
Others

Traded Contracts
960,808

1,208,116
54,803
98,243
31,435
12,992
64,662

437,451
230,732

1,337,925
7,253

139,808
65,049
12,541
37,046

134,083
149,337
14,127

167,103
8,943

340
712,785

Percentage
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Banco Bilbao
Swiss Re
VW
Volkswagen Vz.
Daimler
Allianz
Douglas Holding
Münchener Rückversicherung
MAN
Novartis
Roche Holding
Total
Deutsche Bank
Merck
Demag Cranes

Traded 
Contracts

930,824
755,102
594,064
354,500
339,563
295,097
242,776
203,776
190,277
160,138
153,911
115,120
110,262
106,602
101,687

Open 
Interest

909
1,732

203,039
125,000
229,649
171,627
40,351
95,944

124,654
6,525
1,814

12,288
41,808
66,376

0

Orderbook
Volume

0.00%
0.31%
0.16%
0.00%
0.31%
3.51%
0.01%
0.91%
0.03%
0.93%
3.44%
0.00%
1.87%
0.00%
0.03%

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

VW
Daimler
Peugeot

Banco Bilbao
Deutsche Bank
Banco Santander

Norddt. Affinerie
Mittal Steel
Rio Tinto

Koninklijke DSM
Clariant
Bayer

CRH
Holcim
Skanska

Deutsche Börse
Julius Bär
Hypo Real Estate Holding

Pernod Ricard
Unilever
Anheuser-Bush InBev

Novartis
Roche Holding
Merck

MAN
ThyssenKrupp
Metso

Swiss Re
Allianz
Münchener Rückversicherung

Reed Elsevier
Reed Elsevier
Wolters Kluwer

Total
Solarworld
BP

Philips
Swatch B
Cie Financière Richemont

Wereldhave
Land Securities Group
Unibail

Inditex
Metro
Carrefour

Nokia
ASML Holding
Alcatel

Royal KPN
France Télécom
Deutsche Telekom

Accor
TUI
Compass Group

E.ON
Verbund – Österreichische Elektrizitätswirtschaft
RWE

Oracle
Citigroup
Pfizer

Lukoil (OAO)
AO Tatneft
Comstar United Telesystems

Volkswagen Vz.
Douglas Holding
Demag Cranes

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

67,743
25,651
22,240
10,714

210,344
74,063
56,433
39,653

10,735
3,825
2,680
2,198

57,927
26,411
16,260
6,152

11,836
6,937
1,941

825

7,567
3,806
3,529

157

31,896
27,728
2,780
1,021

51,807
20,155
18,024
4,479

85,858
30,698
22,700
10,178

372,773
171,287
73,607
73,226

1,079
632
178
128

10,041
2,657
2,590
1,386

13,032
3,816
2,476
1,469

32
32
0
0

7,478
2,091
2,061
2,057

118,953
57,129
47,159
9,935

139,841
127,892

3,891
3,336

14,799
8,420
5,883

291

47,833
32,464
11,455
1,344

0
0
0
0

188
188

0
0

2,890
1,281

441
394

1,264,651

1,532,178

Traded Contracts
Mar 31, 2009

4,248,584
900,999

1,986,270
1,011,094

6,745,240
2,058,250
1,657,743
1,305,162

259,446
64,209
45,567
91,327

2,566,129
895,699
885,192
239,706

306,290
149,722
62,165
23,787

298,545
124,415
111,277
62,370

1,630,529
1,396,861

161,942
43,481

2,466,650
1,484,146

545,047
122,749

4,374,885
1,307,974
1,569,278

432,509

16,975,292
8,577,297
3,113,794
2,854,314

93,865
65,008
5,578
5,304

578,382
216,184
140,568
54,906

462,444
73,047

126,756
71,823

648
648

0
0

331,040
84,909
95,101
72,100

8,033,651
3,725,327
2,599,686
1,088,700

7,940,430
7,248,253

274,999
111,137

887,279
463,434
405,526

8,588

2,226,262
1,398,617

635,865
64,291

0
0
0
0

19,179
6,960

250
11,909

179,569
41,879
30,257
27,778

60,624,339

62,770,794

Change YoY

–9.34%
907.81%
–21.52%
–40.39%

–2.83%
11.26%
–9.64%

–10.20%

107.74%
237.32%

6.87%
252.19%

13.95%
13.23%
76.61%
18.78%

86.19%
114.37%
121.14%
65.62%

–42.33%
28.62%

–41.99%
–72.78%

2.28%
–5.54%
81.10%

117.42%

–5.14%
–5.97%
29.42%
40.83%

–13.60%
–12.12%
–25.43%
10.75%

–8.29%
–5.52%
–9.07%
–6.56%

–41.64%
–23.92%
16.87%

414.95%

–7.64%
–32.23%
87.61%

–42.36%

–3.52%
326.28%

–6.91%
–16.10%

-
-
-
-

–12.74%
–13.19%
–37.58%
106.89%

–0.90%
8.49%

–0.09%
–7.64%

13.09%
15.22%
14.39%

–26.61%

–9.93%
–6.81%

–14.21%
245.18%

64.32%
114.20%
17.73%
5.78%

–100.00%
–100.00%
–100.00%
–100.00%

1,176.90%
-

54.32%
788.73%

–68.55%
–41.81%
13.48%

–31.15%

–2.44%

–2.75%

Open Interest

POR3
DAI
VOW

DBK
UBSN
CSGN

ENUR
RPL
ISPA

BAY
BAS
SYNN

HOLN
GOB
SQU

DB1
BAER
HRX

NESN
UNI
BSN

NOVN
ROG
SYST

SIE
ABBN
TKA

ALV
MUV2
RUKN

VVU
ELV
WOS

ROY
TOTB
SWV

UHR
PHI1
ADS

UBL
IEA
WER

AHO
MEO
CAR

NOA3
SAP
IFX

DTE
FTE
SCMN

TUI
LHA
AFR

EOA
RWE
IBE

CIS
TRV
EMP

NNIA
LUK
GAZ

KUD
AIX
MLP

Mar 2009

1,490,335
564,321
489,271
235,699

4,627,557
1,629,380
1,241,527

872,361

236,161
84,144
58,951
48,356

1,274,383
581,048
357,725
135,349

260,396
152,605
42,698
18,145

166,478
83,738
77,627
3,463

701,710
610,022
61,169
22,460

1,139,749
443,400
396,537
98,545

1,888,883
675,361
499,402
223,916

8,201,004
3,768,312
1,619,355
1,610,975

23,744
13,901
3,913
2,816

220,909
58,462
56,971
30,495

286,702
83,943
54,462
32,323

714
714

0
0

164,525
45,993
45,341
45,261

2,616,968
1,256,834
1,037,502

218,565

3,076,494
2,813,618

85,610
73,397

325,575
185,247
129,415

6,405

1,052,332
714,218
252,007
29,571

0
0
0
0

4,144
4,133

7
4

63,569
28,177
9,692
8,675

27,822,332

33,707,914

2009

4,639,092
1,969,399
1,605,932

519,302

10,952,219
4,076,474
2,846,152
1,694,323

547,821
144,444
98,505

189,115

3,532,057
1,189,317
1,172,340

524,438

508,257
240,559
88,136
53,887

438,473
226,124
192,365
17,749

2,727,990
2,401,758

226,108
65,897

3,304,338
1,620,737

877,664
259,374

6,639,837
2,638,252
1,698,347

998,650

24,105,920
10,937,894
5,435,600
4,589,120

89,328
61,967
7,303
8,553

750,825
228,769
208,059
98,208

889,238
237,146
186,362
91,535

1,522
1,522

0
0

454,164
92,275

163,524
121,107

10,626,403
5,641,390
4,171,034

520,843

9,328,739
8,530,324

254,315
167,104

715,908
331,032
357,388
12,951

3,025,407
2,017,262

751,282
85,588

0
0
0
0

7,804
4,133

37
3,634

178,351
66,673
20,931
28,493

83,463,693

108,548,219

Change YtD

–2.31%
1,625.98%

160.38%
–63.65%

–4.43%
28.15%

–13.54%
–13.86%

123.59%
368.93%
–15.68%
302.29%

9.32%
–0.41%
70.54%
75.35%

93.01%
92.69%
89.70%

135.75%

–61.31%
–15.90%
–26.64%
–97.05%

81.91%
78.45%

134.23%
38.87%

–6.56%
–25.54%
81.14%
31.31%

–19.45%
–2.74%
–4.68%

–55.93%

–4.73%
–18.61%
–3.73%
65.86%

–31.15%
0.43%

–71.68%
501.05%

27.41%
25.41%
44.23%
4.77%

5.61%
417.12%

–8.49%
–38.47%

-
-
-
-

–11.62%
26.12%

–33.46%
160.88%

1.65%
35.11%
11.09%

–70.65%

0.59%
1.28%
7.92%

–10.49%

–44.28%
–56.10%
–29.38%
37.82%

48.00%
99.47%
–3.47%

–23.24%

–100.00%
–100.00%
–100.00%
–100.00%

193.71%
103,225.00%

–92.36%
112.64%

–80.65%
–33.23%
–60.60%
–69.45%

–2.63%

9.97%

Orderbook Vol

52.62%
66.19%
46.65%
26.49%

67.79%
56.43%
87.83%
60.31%

33.00%
8.49%
7.53%

58.88%

55.54%
39.74%
59.45%
75.95%

45.43%
33.17%
44.10%
82.87%

67.04%
55.28%
78.54%

100.00%

36.19%
31.40%
78.46%
36.87%

54.45%
47.05%
50.96%
96.69%

54.23%
46.45%
61.65%
52.45%

55.32%
42.05%
55.75%
65.69%

93.80%
89.42%

100.00%
100.00%

69.97%
81.53%
59.52%
60.98%

71.59%
67.33%
95.85%
47.80%

64.99%
64.99%

-
-

67.10%
76.08%
59.83%
67.61%

42.02%
39.74%
35.07%
65.55%

30.02%
27.61%
48.20%
71.52%

38.59%
22.67%
60.98%
21.94%

31.74%
25.81%
43.87%
1.65%

-
-
-
-

0.27%
-

100.00%
100.00%

98.27%
100.00%
97.42%
90.18%

51.80%

42.86%

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

■  

■

■

■

■

■

■

■

■

■

2,389

3,188

1,406,667

832,717

17,154,439

166,531

559,260

4,144

85,181

7,607,816

Austria

Belgium

Finland

France

Germany

Italy

Netherlands

Russia

Spain

Switzerland 

Equity Options by Countries – Traded Contracts

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
1,490,335
4,627,557

236,161
1,274,383

260,396
166,478
701,710

1,139,749
1,888,883
8,201,004

23,744
220,909
286,702

714
164,525

2,616,968
3,076,494

325,575
1,052,332

4,144
63,569

Percentage
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Allianz
Deutsche Telekom
Deutsche Bank
Münchener Rückversicherung
Schweizerische Rückversicherung
Nokia
UBS
SAP
Credit Suisse Group
E.ON
Zurich Financial Services
Siemens
Nestlé
Bayer
Porsche Automobil Holding

Traded 
Contracts

3,768,312
2,813,618
1,629,380
1,619,355
1,610,975
1,256,834
1,241,527
1,037,502

872,361
714,218
704,294
675,361
610,022
581,048
564,321

Open 
Interest

8,577,297
7,248,253
2,058,250
3,113,794
2,854,314
3,725,327
1,657,743
2,599,686
1,305,162
1,398,617
1,209,685
1,307,974
1,396,861

895,699
900,999

Orderbook
Volume

42.05%
27.61%
56.43%
55.75%
65.69%
39.74%
87.83%
35.07%
60.31%
25.81%
79.36%
46.45%
31.40%
39.74%
66.19%

Overview – Most Active (15) Traded Equity Options Mar 2009

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

Mar 08 May 08 Jul 08 Sep 08 Nov 08 Jan 09 Mar 09

80

75

70

65

60

55

50

45

40

35

50

45

40

35

30

25

20

15

10

5

Traded Contracts Open Interest

Porsche Automobil Holding
Daimler
Volkswagen

Deutsche Bank
UBS
Credit Suisse Group

Stora Enso
UPM-Kymmene Corporation
Mittal Steel

Bayer
BASF
Syngenta

Holcim
Saint-Gobain
Vinci

Deutsche Börse
Julius Bär
Hypo Real Estate Holding

Nestlé
Unilever
Danone

Novartis
Roche Holding
Synthes

Siemens
ABB
Thyssen Krupp

Allianz
Münchener Rückversicherung
Schweizerische Rückversicherung

Vivendi Universal
Reed Elsevier
Wolters Kluwer

Royal Dutch
Total Fina
Solarworld

Swatch Group
Philips
Adidas

Unibail-RODAMCO
Immoeast
Wereldhave

Ahold
Metro
Carrefour

Nokia
SAP
Infineon

Deutsche Telekom
France Télécom
Swisscom

TUI
Lufthansa
Air France

E.ON
RWE
Iberdrola

Cisco Systems
Citigroup
EMC

MMC Norilsk Nickel
Lukoil (OAO)
OAO Gazprom

Kudelski
Aixtron
MLP

Change YoY

–1.62%
865.23%
–20.67%
–63.88%

22.84%
89.92%
8.40%

25.23%

171.67%
412.26%
38.59%

182.83%

18.12%
41.87%
97.43%
89.70%

169.00%
218.41%
180.10%
140.20%

–60.84%
24.19%

–18.61%
–98.68%

58.06%
50.69%

182.48%
51.97%

–3.82%
–36.11%
146.82%
67.79%

–0.92%
–31.29%
37.96%
73.57%

10.02%
–3.22%
–3.96%

115.50%

–55.15%
–54.46%
18.11%

352.01%

35.79%
–9.42%
63.77%

139.95%

12.35%
319.82%
–30.67%
–15.43%

-
-
-
-

12.24%
174.55%
–40.83%
262.70%

–8.69%
–10.87%
49.35%

–47.00%

–6.40%
–5.23%
27.74%

–17.75%

–31.30%
–29.65%
–37.48%
121.55%

87.87%
157.14%
14.94%
85.36%

–100.00%
–100.00%
–100.00%

-

176.82%
-

–97.90%
–99.43%

–79.93%
52.05%

–51.92%
–68.69%

6.67%

16.75%



FGFX

OGFX

Mar 2009

904

904

25

25

929

Change YoY

-

-

-

-

-

Change YtD

-

-

-

-

-

Mar 31, 2009

135

135

37

37

172

Traded Contracts Open Interest

Commodity Derivatives

Traded Contracts Open Interest
Orderbook Vol

100.00%

100.00%

100.00%

100.00%

100.00%

Gold Derivatives

Gold Futures
Gold Futures 

Gold Futures – Total

Gold Options
Gold Options

Gold Options – Total

Gold Derivatives – Total

Daily Average

41

41

1

1

42

2009

2,081

2,081

40

40

2,121

Change YoY

-

-

-

-

-

FCCO
FCAG
FCEN
FCIN

Mar 2009

207
0
0
0

207

2,335

Change YoY

-
-
-
-

-

–47.75%

Change YtD

-
-
-
-

-

–11.40%

Mar 31, 2009

205
0
0
0

205

13,219

Traded Contracts Open Interest
Orderbook Vol

100.00%
-
-
-

100.00%

87.19%

Commodity Index Derivatives

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

Commodity Index Futures – Total

Commodity Derivatives – Total

Daily Average

9
0
0
0

9

106

2009

207
0
0
0

207

12,750

Change YoY

-
-
-
-

-

2.42%

CO2 Derivatives

CO2 Futures
CER Futures
EUA Futures

CO2 Futures – Total

Options on CO2 Futures
Options on EUA Futures

Options on CO2 Futures – Total

CO2 Derivatives – Total

Mar 2009

0
1,199

1,199

0

0

1,199

Change YoY

-
–73.17%

–73.17%

-

-

–73.17%

Daily Average

0
55

55

0

0

55

Change YtD

-
–28.07%

–28.07%

-

-

–27.58%

Orderbook Vol

-
75.06%

75.06%

-

-

75.06%

Mar 31, 2009

1,343
11,499

12,842

0

0

12,842

2009

70
10.352

10.422

0

0

10.422

Change YoY

-
–10.91%

–10.91%

-

-

–0.50%

FCER
F2PE

O2PE

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

Mar 08 May 08 Jul 08 Sep 08 Nov 08 Jan 09 Mar 09

40.0

37.5

35.0

32.5

30.0

27.5

25.0

22.5

20.0

17.5

15.0

12.5

10.0

7.5

35.0

32.5

30.0

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

Volatility Index Derivatives

Inflation Derivatives

Traded Contracts Open InterestEquity Index Dividend Futures

Dividends on Blue Chip Indexes
Dow Jones EURO STOXX 50® Index Dividend Futures

Dividends on Blue Chip Indexes – Total

Equity Index Dividend Derivatives – Total

Mar 2009

151,116

151,116

151,116

2009

425,429

425,429

425,429

Change YoY

-

-

-

Daily Average

6,869

6,869

6,869

Change YtD

-

-

-

Orderbook Vol

23.12%

23.12%

23.12%

Change YoY

-

-

-

Mar 31, 2009

238,756

238,756

238,756

FEXD

Traded Contracts Open Interest

All Asset Classes – Total

Mar 2009

172,312,242

2009

453,954,660

Change YoY

–5.88%

Daily Average

7,832,375

Change YtD

–20.25%

Orderbook Vol

59.93%

Change YoY

8.53%

Mar 31, 2009

134,701,360

Eurex Total

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

Mar 2009

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

-
-
-

-

-

Change YtD

-
-
-

-

-

Orderbook Vol

-
-
-

-

-

Mar 31, 2009

0
0
0

0

0

Change YoY

-
-
-

-

-

2009

0
0
0

0

0

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

Mar 2009

4
3
0

7

0
986

0

986

993

Change YoY

–50.00%
200.00%

-

–22.22%

–100.00%
-

–100.00%

–98.81%

–98.80%

Daily Average

0
0
0

0

0
45
0

45

45

Change YtD

–73.33%
–25.00%

-

–63.16%

–100.00%
155.30%

–100.00%

–99.49%

–99.49%

Orderbook Vol

100.00%
100.00%

-

100.00%

-
100.00%

-

100.00%

100.00%

Change YoY

–100.00%
-
-

133.33%

–100.00%
350.50%
–92.49%

–92.00%

–91.97%

Mar 31, 2009

0
7
0

7

0
901
750

1,651

1,658

2009

4
3
0

7

0
1,131

0

1,131

1,138

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

Traded Contracts Open InterestInflation Futures 

HVP Index Futures
Euro-Inflation-Futures

HVP Index Futures – Total

Inflation Derivatives – Total

Mar 2009

0

0

0

2009

0

0

0

Change YoY

–100.00%

–100.00%

–100.00%

Daily Average

0

0

0

Change YtD

–100.00%

–100.00%

–100.00%

Orderbook Vol

-

-

-

Change YoY

–100.00%

–100.00%

–100.00%

Mar 31, 2009

0

0

0

HICP

Property Derivatives
Traded Contracts Open InterestProperty Futures

IPD Index Futures
IPD UK Annual All Property Index Futures

IPD Index Futures – Total

Property Derivatives – Total

Mar 2009

14

14

14

2009

14

14

14

Change YoY

-

-

-

Daily Average

1

1

1

Change YtD

-

-

-

Orderbook Vol

100.00%

100.00%

100.00%

Change YoY

-

-

-

Mar 31, 2009

14

14

14

PUKA

Equity Index Dividend Derivatives

Traded Contracts

FVDX
FVSM
FVSX

Open Interest

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

Volatility Index Futures – Total

Volatility Derivatives – Total

Mar 2009

0
0

58

58

58

Daily Average

0
0
3

3

3

Change YoY

-
-

–92.04%

–92.04%

–92.04%

Change YtD

-
-

–95.31%

–95.31%

–95.31%

Orderbook Vol

-
-

100.00%

100.00%

100.00%

Mar 31, 2009

0
0

35

35

35

Change YoY

-
-

–57.83%

–57.83%

–57.83%

2009

0
0

91

91

91




