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C O N T E N T

1+ 1 Turned Out 

to Be Much More Than 2! (1)

Guided by Innovation (6)

… And What is Your View? (9)

Eurex was officially launched on September 28, 1998, following the merger of the Swiss SOFFEX

and German Deutsche Terminbörse (DTB). In this interview, Andreas Preuß, Chairman of the

Executive Board of Eurex, and Jürg Spillmann, Deputy Chairman of the Executive Board, look

back on the past decade.

Mr. Preuß, Mr. Spillmann – our congratulations to Eurex’s tenth anniversary. Having been 

“on board” from the very beginning, what are your memories of September 1998?

Andreas Preuß: The most vivid memory I have about the launch of Eurex was the great 

cooperation within the original Executive Board team, who all shared the same vision – to create

the first cross-border, electronic European exchange with an integrated Clearing House. At the

time, SOFFEX covered the Swiss product universe, while DTB’s product range tracked the DM-

denominated German market. Our rationale was that, through the cross-border merger of two

liquidity networks, one plus one would result in much more than the sum of the two. And

indeed, as early as one year after the launch of Eurex, the number of traded contracts had

roughly doubled from the aggregate volumes of SOFFEX and DTB at the time of the merger. 

Jürg Spillmann: The merger presented us with the unique opportunity to participate in developing

a business with a truly international profile, and to make it even more successful. It is important to

note that success was not only a function of rising market demand for our products. The entire

team – staff and management – deserves credit.
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SOFFEX commenced operations in 1988, DTB joined two years 

later – eight years afterwards, Eurex is established as the first cross-

border derivatives exchange. Today, Eurex ranks among the top three

derivatives exchanges worldwide. What reasons do you see for 

this success?

Andreas Preuß: Speaking from DTB’s perspective, I do recall that we

experimented rather light-heartedly, particularly during the early days.

But this was not bad at all since this way, we were able to get a strong

feel for how an electronic derivates exchange – which we started from

scratch – actually works.

First and foremost, the success enjoyed by SOFFEX and DTB, and subsequently by Eurex, is the result 

of human beings working together well. There is no “secret recipe” which we discovered and put into

practice overnight – Eurex is about people with the requisite skills and talents who worked together 

then as they do today. They enjoy working relentlessly and creatively to develop a business, seeing it

become increasingly stronger every year. 

Jürg Spillmann: I can only second that. The people on the management team and on the Boards of

Directors shared the same vision. With SOFFEX and DTB having started out as a fully computerized 

market (the concept we kept for Eurex, of course), we were the “odd ones out” almost twenty years ago.

There were many who doubted that electronic trading – particularly when integrated with a clearing

system – had any future at all. The conviction to innovate, and to realize the vision, was a key 

ingredient for success.

This has also been evident in terms of product development. At the time DTB went live, hardly anyone 

in Germany traded options. One of the initial obstacles was the issue of whether options trading was

legally considered betting, or whether it should be subject to securities laws. At the time, the derivatives

sector was propelled by a wave of product innovations – warrants and certificates, for example – and in

particular Bund, Bobl and Schatz Futures, which were developed for the international market from the

very start. Essentially, Eurex benefited from the rapid development of global products.  

Does the success of Eurex also reflect technological success?

Jürg Spillmann: Without doubt, technology has been a key driver. Let me put it this way: Technology

was an indispensable requirement, but it would not have been sufficient on its own. Without a business

model taking into account products, liquidity, as well as the economic and regulatory framework, 

success would not have been possible. 

Andreas Preuß: Precisely – and in conjunction with the right people sharing the right vision. In particular,

I would like to refer to Jörg Fischer, then President of the Swiss Exchange, but also Reto Francioni, 

Jörg Franke, and Otto Naegeli.

Derivatives markets have enjoyed average annual growth of 24 percent over the last decade. Why are

derivatives markets so important for the global financial markets?

Andreas Preuß: Derivatives, notably when they are standardized, allow for cost-efficient, risk transfer 

processes to suit individual requirements. With their comprehensive range of products designed to ensure

a safe risk transfer process, derivatives exchanges have not taken center stage with the subprime crisis – 
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in fact, in their capacity as highly liquid, efficient and safe

markets, they have been playing a key role for many years.

Eurex is among the world’s leading providers of highly effi-

ciently organized forms of risk transfer. At the same time,

through our fully-integrated Clearing House, we guarantee 

a highly professional settlement platform, which minimizes

risks.

Is that the rationale for the independent profile adopted 

by Eurex Clearing, with an expanded range of products and

services?

Andreas Preuß: In my view, there are several well-managed clearing organizations. However, Eurex

Clearing is special due to the full integration of trading and clearing, which has been built into the Eurex

software design right from the start. Especially against the background of the prevailing global financial

markets crisis, derivatives clearing, featuring fully-integrated central counterparty functionality, has 

become almost synonymous for an astoundingly fast and secure form of risk monitoring and risk

management – at attractive cost, thanks to efficient use of capital. Eurex Clearing is the global leader.

Jürg Spillmann: Covering the entire value creation chain is a very efficient way of managing the business,

which ultimately benefits customers. With Eurex’s real-time processing, transactions are passed directly

to the Clearing House. I know customers who consider that a transaction is completed upon order entry,

since everything else is automated – right through to settlement. Of course, this requires the automated

process chain provided by Eurex. 

Does Deutsche Börse Group’s integrated business model offer a competitive edge here?

Jürg Spillmann: From a user’s perspective, the integrated business model is highly attractive. This is

because Deutsche Börse Group offers a comprehensive range of products and services, comprising

market data, cash and derivatives markets, as well as settlement and custody services. I believe that

Deutsche Börse Group is unique in this respect. I’m not aware of any other exchange offering this

wide scope of services.

Nevertheless, it is exactly this model that keeps attracting criticism.

Andreas Preuß: The times of “vertical silo bashing” are over. Two and a half years ago, it was in fashion 

to criticize Deutsche Börse Group, as a proxy for anyone operating a silo business model. What I find

interesting is that the most vocal critics back then now seem to be changing sides – less vocally, that is.

This includes the London Stock Exchange, which have been moving towards a silo model since their 

merger with Borsa Italiana. 

Exchanges still only account for 16 percent of derivatives trading, with 84 percent being transacted 

off-exchange in the over-the-counter (OTC) market… 

Andreas Preuß: The two segments are not competitive, but complement each other. Both OTC and

exchange trading have grown substantially over recent years. There is no distinguishable shift from 

OTC trading to electronic markets – it’s the overall business volume of on-exchange and off-exchange

trading that enjoys tremendous growth. 
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How do you explain the continued strong momentum in derivatives trading?

Andreas Preuß: There are several factors which need to be taken into account. One is the continuous

development of both the breadth and depth of distribution channels, with our Sales & Marketing staff

being unremittingly committed to attracting additional market 

participants. In addition, there is a growing familiarity with complex

products that can be observed. In summary, a growing number of 

people trade a growing range of products with ever greater naturalness

– as well as ever faster, and hence typically more frequently. 

Moreover, technological progress has strongly facilitated higher traded

volumes. This is particularly relevant for algorithmic traders and their

electronic business models, which account for a constantly rising share

of traded volumes. At Eurex, this share has grown to more than thirty

percent of all traded contracts.  

Let us take a look at the United States. In December 2007, Eurex took over the International

Securities Exchange, the leading U.S. equity options market. How is the cooperation coming along?

Andreas Preuß: Personally, I don’t think the cooperation could be any better. We joined forces on the

basis of the philosophy of maintaining ISE as an independent business. It was our intention from the

very start to maintain the fundamental strengths of this high-performance business, leveraging the

financial strength of the parent company to support and further develop ISE – successfully so. ISE’s

management team is the same as before the merger – their entrepreneurial spirit, creativity and 

know-how have been retained.  

Also, the respective corporate cultures are a perfect fit, as the management teams of both Eurex and 

ISE are dedicated to meritocracy. It’s the best ideas that count, with top performance taken as a benchmark.

Without exception, the protagonists in both companies are focusing on the successful implementation

of their common goals, not on personal successes. Against this backdrop, both exchanges continuously

strive to become even better in what they do. 

Jürg Spillmann: We were always convinced that the only way for Eurex to achieve further global growth

was to establish a U.S. presence. The U.S. market is characterized by extreme competition. ISE has prevailed

in this environment, having taken the market lead within a short period of time. We can only benefit from

this, particularly considering the impending consolidation among exchanges, and intensifying competition. 

Eurex and ISE have announced the development of a joint “Global Trading Platform”… 

Andreas Preuß: Let me first discuss some of the key drivers of technological development. We already

talked about rising volume, due to more participants trading more products. In addition, the trading velocity

keeps increasing. In other words, nowadays a given amount of capital is turned around much faster – and

hence more frequently – than just a few years ago. Finally, if you take into account the information required

for investment decisions – which need to be made available directly, in ever larger numbers, and ever faster

– it is not hard to recognize that our legacy technology has to cope with the rapid growth of already very

high transaction rates.  

Jürg Spillmann: We have addressed these market needs, which are not least driven by algorithmic trading.

With the Eurex Technology Roadmap we have invested substantially in enhancing the system over the

last two years. Measures to enhance latency, throughput, connectivity and broadcast performance have

enabled Eurex to manage huge transaction volumes without queues.
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Allow me to quote a few numbers to illustrate the system load. When

Eurex was launched, the ratio of orders to trades was approximately 

10-15 to 1. Nowadays, we’re looking at thousands of system transactions

before a trade takes place. A recent survey we conducted indicated that

the volume of quotes has increased by 42,000 percent over the last decade. And bear in mind that

algo trading volumes have posted a growth rate in excess of 50 percent in 2007. 

ISE has determined that in 2011, anticipated transaction volumes are likely to exceed the capacity of its

existing systems for optimum processing. 

How will the new trading platform deal with these challenges? Can you tell us some details?

Jürg Spillmann: First of all, we are pooling the know-how of staff at Eurex, ISE and Deutsche Börse

Systems, combining many years of functional and technical expertise in the development and operation

of high-available, extremely failsafe trading systems, clearing platforms and networks.

The new platform will be based on a modular design, built on a technical infrastructure designed to

match future requirements in terms of ultra-low latency and high transaction volumes. In addition, the

software used will not require specific hardware, which will reduce dependency upon vendors. Market-

specific modules will be built on this infrastructural foundation. We will thus create a platform that will

be able to operate markets for any asset class, regardless of size. The first application to be rolled out 

on this infrastructure will be ISE’s new option trading system, scheduled to go into production in 2011.  

Will this platform replace the Eurex® and Xetra® systems?

Jürg Spillmann: The technical infrastructure will be designed to facilitate the gradual migration of the

Eurex® and Xetra® trading systems, as well as of other potential joint venture systems. The vision of 

running a uniform group-wide liquidity network, connecting all trading venues to a single technical 

infrastructure, will turn into reality, with the associated synergy effects. Moreover, the new platform 

will permit markets to be open almost 24 hours a day, opening up new business opportunities. 

What will Eurex need to do in order to continue its success story of the past decade?

Andreas Preuß: I see three key factors in this context. Firstly, we need to permanently expand our 

distribution capability. This means that we will need to provide our products and services to a constantly

growing number of users, while fine-tuning our communications to ensure both existing and potential

customers are aware of, and familiar with our portfolio. Secondly, we will have to boost and develop Eurex’s

innovative strength, in terms of products and functionality, regarding trading and clearing. Thirdly, we will

need to maintain our technological leadership. It is technology that allows the two first factors to be 

implemented. Seen in isolation, none of these three factors will bring about success for Eurex. It is the 

combination of all three of them that will secure our success. 

Mr. Preuß, Mr. Spillmann – thank you very much. 

The interview was conducted by Ralph Kühn.
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It was a highly innovative business idea which helped Eurex to become a major player in global 

derivatives trading already shortly after its launch in September 1998. The underlying concept had

already been developed in the late 1980s for both SOFFEX, the Swiss Options and Financial Futures

Exchange, and its German counterpart Deutsche Terminbörse (DTB), whose merger in 1998 laid the

foundation for today’s Eurex.

Although with a volume of roughly 16 million traded contracts DTB’s first business year in 1990 was rather

modest by today’s standards, it was already clear then that the approach adopted by the new exchange

held great potential for the future: unlike open outcry exchanges prevailing at that time, Eurex offered

continuous trading without involving official exchange brokers, alongside fully automated settlement, as

well as integrated risk management and clearing facilities. Another novelty was the performance guaran-

tee for all transactions, relieving market participants from any risks related to payment or delivery. With

these excellent prerequisites in place, it took DTB only a few years to take the next step of its highly 

successful business concept, by merging with SOFFEX and setting up Eurex.

6

1998 – The Foundation Year of Eurex

September 28, 1998, saw the world’s first cross-border
merger of two derivatives exchanges: the Swiss-
German derivatives exchange Eurex emerged, starting
out with a total of 312 member firms. Since then,
the derivatives products of both exchanges have been
traded and settled on a single electronic platform.
Indeed, the merger provided impressive evidence
that a consolidation of the European capital markets
landscape was, in fact, feasible. At the beginning of
the year, Eurex’s predecessor DTB assumed leader-
ship for the Bund Future for the first time, with Eurex
gaining full market share for the first time by the end
of 1998 – in a product that had been dominated by
London for a long time. With the introduction of
Dow Jones STOXX® derivatives, Eurex already laid the
foundation for today’s flagship products in its first year.

1999 – A Vision Meets with Success

While “Eurex” actually stands for European Exchange,
it is merely the exchange’s roots that are European. 
Its profile is global: with turnover exceeding 379 million
traded contracts, Eurex went to the top of the world-
wide ranking of derivatives markets as early as one
year after the merger, surpassing even the U.S.-based
Chicago Board of Trade (CBOT). This success
provided support for the overall economy, as a 
highly liquid derivatives market such as Eurex helps
to improve allocative efficiencies, and hence the
efficiency of capital markets. With the foundation of
Eurex Repo in the same year, Eurex added another
component to its core business. New customer
groups were also attracted.

2000 – Another Trading Platform
Exploring New Asset Classes

October 2000 saw the launch of Eurex Bonds, the
over-the-counter (OTC) trading platform jointly
operated by Eurex and leading international bond
trading firms: with the basis trading functionality,
which had been requested by market participants 
for a long time, both “pure” cash trading and the
simultaneous conclusion of cash and futures trades
became possible. In the same year, Eurex entered
into a cooperation agreement with the Chicago
Board of Trade (CBOT), assuming the role of a 
strategic partner.

Guided by Innovation
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The Eurex Technology Roadmap provides evidence that in its tenth year of existence, the commitment to

innovation of Europe’s largest derivatives exchange is as strong as ever. The continuous development of its

technological infrastructure allows Eurex to effectively counter new challenges, such as the rapidly growing

significance of algorithmic trading strategies. More powerful than ever, and with maximum availability, the

Eurex® system contributes to the efficiency of both trading and clearing processes.

2001 – Crossing Borders

Not only the product range, but also the member
base of Eurex turned increasingly international. As a
result, in 2001 more than 60 percent of Eurex trading
was initiated by market participants outside the
Exchange’s home markets, Germany and Switzerland.
Indeed, the 33 percent turnover contributed by 
market participants in the U.K. exceeded German
volumes. Also, the share of U.S. volumes kept 
growing above average. 

2003 – A Figure with Nine Zeros

For the first time, Eurex trading volumes exceeded the
one billion contract barrier. Thanks to the high degree
of liquidity on the Eurex® platform, the exchange has
been passing on the resulting strong cost efficiency
benefits to market participants, in the form of reduced
transaction fees. The Eurex product portfolio kept ex-
panding, amongst others by European equity options.

2004 – A Separate Marketplace 
in the U.S.

Right at the start of the year, Eurex launched efforts
to extend its role in the U.S. – from a mere IT pro-
vider and strategic partner to a full service provider
with its own local derivatives exchange. More than
1,800 traders, alongside more than 100 member
firms, took advantage of the new offer. Business in
Europe also kept growing strongly: in 2004, Eurex
commanded a 97 percent market share in trading
European capital market products, while boasting
another 95 percent market share for European 
equity index derivatives. 

2006 – Continuous Development

The range of European Single Stock Futures expanded
rapidly. In addition, with product innovations such 
as Weekly Options – options which expire on a weekly
basis – Eurex offered its customers various new 
trading opportunities. 

In particular, Eurex was the first exchange worldwide
to introduce exchange-traded credit derivatives.
Finally, within the scope of its Technology Roadmap,
Eurex embarked on a comprehensive strategic initiative
which is still ongoing.

2007 – Merger with ISE: A New
Growth Driver in the U.S.

In April 2007, Eurex moved to acquire the world’s 
leading equity options exchange – the International
Securities Exchange (ISE) – which, in that year alone,
saw turnover soaring to 800 million traded contracts.
The merger has created the largest transatlantic deriv-
atives marketplace. But Eurex also kept expanding
into other continents: under its special trader develop-
ment scheme, Eurex has been expanding its distribu-
tion network to include selected countries in Eastern
Europe, Central and South America, as well as Asia
and Africa. Meanwhile, the first participants from
Dubai started trading at Eurex. The extensive invest-
ments to optimize both the trading system and risk
management process earned Eurex the Financial News
award “Best Exchange 2007”. Market participants
also benefited from attractive volume rebates as well
as price reductions. 

2008 – A Year of Product Innovations 

This year, Eurex has introduced several new asset
classes: In addition to derivatives on dividend indexes,
market participants can now also trade the dividends of
the European benchmark index Dow Jones EURO
STOXX 50® on a separate basis. The cooperation with
the European Energy Exchange (EEX) has developed
derivatives on emission certificates, while the new
Eurex Euro-Inflation Futures provide an effective and
cost-attractive hedge against inflation risks. Derivatives
on European real estate indexes represent yet another
innovation, as do the USD-denominated futures on
global sector indexes. Meanwhile, acting for the first
time under an independent brand profile, Eurex
Clearing has improved its wholesale service offer by
introducing a new multilateral OTC Trade Entry facility,
and by changing its fee model.

2002 – Trading Spans Three Continents

The first Australian participant started trading at 
Eurex. A total of 424 member firms are now
connected to the network, 63 coming from the U.S.
alone. Meanwhile, the product offering in existing
asset classes was extended and new ones added: 
in 2002, futures and options on European sector
indexes and exchange-traded funds (ETFs) were
launched. 
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2005 – More Trading Opportunities
than Ever

For this year, Eurex had more than 100 new products
in the pipeline, including important portfolio additions
as well as product innovations. As for the latter, Eurex
was the first exchange in Europe to facilitate trading
in volatility futures. Meanwhile, in the capital mar-
kets segment, the product offer was complemented by
futures contracts on the Euro-Buxl®, while futures on
the components of the Dow Jones EURO STOXX 50®

Index were added to the range of equity derivatives.
Eurex thus started to offer futures and options on
individual equities under one roof. 
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… And What is Your View?
10 Years of Eurex

Activity in the Eurex market is shaped, day after day, by more than 400 member firms from 22 countries

and with an aggregate of around 8,800 registered traders. Xpand has questioned six of them about the

past ten years.

What factor contributed the most to Eurex’s success? 
The Eurex combination of an extremely stable electronic platform, coupled with innovative product development, has

to be a major reason behind the Exchange’s outstanding success. When this is combined with exceptional liquidity and

an exchange that is willing to listen and adapt to market users, the overall package is hard to beat.

Declan Crosbie, Director, Deutsche Bank AG London

Which products or services do you feel Eurex should focus on over the next ten years?
As a global leader in exchange-traded fixed income and index derivatives contracts, Eurex is in a natural position, through

their globally recognized distribution platform, to expand their suite of products over the next decade, to include futures

and options on a variety of physical commodities. Given the ever increasing demand for copper, aluminum, lead, nickel

and tin from the emerging economies of South and East Asia, and the current lack of easy and transparent access to

existing base metals derivatives contracts, a natural area of focus for the exchange would be on the creation of base

metals futures contracts.

Michael J. Donahue, Managing Director, TransMarket Group Pte Ltd Singapore

What do you associate with the start of Eurex ten years ago?
Eurex is a truly international exchange, based on one common system, order book, Clearing House and set of rules

and regulations. What is more, this merger of two electronic exchanges ten years ago resulted in a magnitude and 

significance that silenced the last remaining critics of screen-based trading. The transparency and cost efficiency of

screen-based trading convinced us from the very start: In fact, we feel that our views have been confirmed as other 

asset classes, such as commodities, can also no longer be imagined without screen-based trading.

Daniel Grossrieder, Executive Director, UBS

What do you expect Eurex to look like in ten years time?
When I look out ten years at the exchanges of the future, Eurex will be one of the dominant players in the world. 

The leadership of Eurex has the technical savvy, the will to innovate, and an appreciation of their position in the market

to keep them at the leading edge of what is happening in the ever evolving world of derivatives – listed and OTC. 

The people of Eurex have always understood that the industry is anything but static so innovation will play a key role.

The desire to be a leader in new products like climate and credit, an understanding that there will be a never-ending

investment in the technology platform, and a total, unwavering commitment to financial safety and soundness will

make Eurex one of the long term survivors.

Chris Hehmeyer, CEO, Penson GHCO

What influence has Eurex had on the futures and options industry in the past ten years?
Since its formation in 1998, Eurex has been outstanding in its ability to consistently enhance its trading and clearing

infrastructure to support product innovation and the exceptional growth in the number of traders wishing to access 

its market and the associated volume growth. By “raising the bar” every year, Eurex has been a key driver behind the

“virtuous circle” of innovation we’ve seen from the major F&O exchanges during the past decade.

Hugo Jenkins, Managing Director, FOA

Which of Eurex’s products or services have mostly influenced your business in the past ten years?
Optiver has been an active leading liquidity provider at DTB and Eurex since 1991. Eurex has always been an innovative

exchange, providing excellent solutions to the market. One of the initiatives I would like to mention is their launch of the

Advanced Market Maker (AMM) scheme in 2005. Optiver was the first Market Maker to join this scheme and has

always met its obligations. The AMM scheme allows investors to execute their orders on-screen, resulting in increased

market transparency, quick executions and exploding option volumes.

Hans Pieterse, Managing Director, Optiver Europe
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implied warranty of merchantability or fitness for a particular purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall not be responsible or liable for any third party’s use of any
information contained herein under any circumstances, including, without limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publication.This publication is published for information purposes only and shall
not constitute investment advice respectively does not constitute an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transaction. This publication is not intended for solicitation purposes but only for use as
general information. All descriptions, examples and calculations contained in this publication are for illustrative purposes only. Eurex offers services directly to members of the Eurex exchanges. Those who desire to trade any products available on the Eurex 
market or who desire to offer and sell any such products to others, should consider legal and regulatory requirements of those jurisdictions relevant to them, as well as the risks associated with such products, before doing so. Eurex derivatives (other than Dow
Jones EURO STOXX 50® Index Futures contracts, Dow Jones STOXX 50® Index Futures contracts, Dow Jones STOXX® 600 Index Futures contracts, Dow Jones STOXX® Large/Mid/Small 200 Index Futures contracts, Dow Jones EURO STOXX® Banks Futures 
contracts, Dow Jones STOXX® 600 Banks/Industrial Goods & Services/Insurance/Media/Personal & Household Goods/Travel & Leisure/Utilities Futures contracts, Dow Jones Global Titans 50 IndexSM Futures contracts, DAX® Futures contracts, MDAX® Futures 
contracts, Eurex inflation derivatives, and Eurex interest rate derivatives) are currently not available for offer, sale or trading in the United States or by United States persons. 

Trademarks and Service Marks
Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, Eurex Repo®, Euro GC Pooling®, Eurex Strategy WizardSM, EXTF®, FDAX®, FWB®, MDAX®, ODAX®,TecDAX®, VDAX®, VDAX-NEW®, Xetra® and XTF Exchange Traded Funds® are registered trademarks of DBAG.
The service mark MSCI Russia is the exclusive property of Morgan Stanley Capital International, Inc. RDXxt® is a registered trademark of Wiener Börse AG (Vienna Stock Exchange). iTraxx® is a registered trademark of International Index Company Limited (IIC) and
has been licensed for the use by Eurex. IIC does not approve, endorse or recommend Eurex or iTraxx® Europe 5-year Index Futures, iTraxx® Europe HiVol 5-year Index Futures and iTraxx® Europe Crossover 5-year Index Futures. Eurex is solely responsible for 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. SLI®, SMI®, SMIM®,
SPI® and VSMI® are registered trademarks of SWX 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. The derivatives based on these indexes are not sponsored, endorsed, sold or
promoted by STOXX Ltd. or Dow Jones & Company, Inc., and neither party makes any representation regarding the advisability of trading or of investing in such products.

The names of other companies and third party products may be trademarks or service marks of their respective owners.

Events and Conferences in September and October 2008

Date

September 11–12 

September 17 

September 17–19 

September 24–25 

September 29 
September 30 

October 14–16 

October 23–24 

October 27–29 

Location

Raffles City Convention Centre, Singapore

Radisson SAS Slavyanskaya Hotel, Moscow

Westin Hotel, Tokyo

Hotel Bayerischer Hof, Munich

Four Seasons Hotel, Geneva
ConventionPoint, Zurich

The Dominion Club, Toronto

Kongresshaus Zürich, Zurich

Hyatt Regency, Boston

EDUCATION

EVENTS

Derivatives World ASIA 2008

2nd Annual Derivatives Russia

FIA Asia Derivatives Conference 2008

Hedge Pensions Club 

Facts and Fallacies about Volatility (Bloomberg und Eurex Seminar)

Hedge Funds World Canada 2008

Structured Products Fair 2008

The Global Absolute Return Congress

Don’t forget to register. 
”Quant“ seminar on ”Delta Hedging, Volatility Arbitrage and Portfolio Optimization“, 

with Dr. Paul Wilmott in Frankfurt, September 26, 2008.                    More info under www.eurexchange.com.

Capital Markets Academy in September and October 2008

Special Courses

System Training Courses

Examinations/Tests

Course

Eurex Clearing Fundamentals

Eurex Repo System Training CHF Repo Market

Eurex Exchange Trader Examination

Eurex Clearer Test

October

28 Zurich

21 London
28 Paris

21 London
28 Paris

September

03 London

16 Zurich

23 London
30 Paris

23 London
30 Paris

The Learning Portal 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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•Monthly volume up 11 percent year-on-year 

•Average daily volume at 7.8 million contracts

Trading volume at the international derivatives exchange Eurex reached 179.5 million contracts

in July, a rise of 11 percent year-on-year (July 2007: 162.4 million). The average daily trading

volume was 7.8 million compared with 7.4 million the same month a year ago. The first seven

months of this year saw a volume of more than 1.32 billion contracts, an increase of 17 percent

over the same period last year (1.13 billion contracts).

Equity index derivatives saw the strongest growth. The segment reached 89.3 million contracts,

an increase of 43 percent compared with 62.5 million contracts in July 2007. Thereof, 

37.6 million contracts were traded of the Dow Jones EURO STOXX 50® Index Futures (July 2007:

27.2 million) and another 34.8 million contracts in the Dow Jones EURO STOXX 50® Index

Options (July 2007: 19.8 million). Trading volume in equity derivatives (equity options and

Single Stock Futures) accounted for 37.4 million contracts (July 2007: 26.8 million) – an

increase of 40 percent. 

Contract turnover in the fixed income derivatives segment in July was 52.7 million (July 2007:

73.1 million) – a decrease of 28 percent. Euro-Bund Futures saw a volume of 20.8 million

contracts, 12.8 million contracts were traded in Euro-Bobl Futures, 12.5 million contracts in

Euro-Schatz Futures. 

At the International Securities Exchange (ISE), which has been a subsidiary of Eurex since the

end of December 2007, U.S. options reached an average daily trading volume of 4.63 million

contracts (July 2007: 3.58 million, up 29 percent). In total, trading volume increased by 

36 percent to 101.8 million options contracts (July 2007: 75.1 million). 

Eurex Repo, which operates CHF and EUR repo markets, set a new record volume in July 2008:

all Eurex repo markets had an average outstanding volume of EUR 138.1 billion (July 2007: 

EUR 90.4 billion) – an increase of 53 percent. The secured money market segment, Euro GC

Pooling®, also produced record figures and rose by 305 percent to an average outstanding

volume of EUR 40.9 billion (July 2007: EUR 10.1 billion). 

The electronic trading platform Eurex Bonds, which rounds out Eurex’s interest rate derivatives

range, traded volume of EUR 10.7 billion. (single counting) in July compared to the June 2008

figure of EUR 8.7 billion; in July 2007 volume was EUR 12.1 billion. 

K E Y F I G U R E S

July 2008 with 180 Million Contracts Traded
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160

150

140

130

120

110

100

90

80

70

250

225

200

175

150

125

100

75

50

25

Traded Contracts Open Interest

Total – Traded Contracts &Open Interest (in Millions): Jul 2007 – Jul 2008 European Yield Curve Overview – Most Active (25) Traded Contracts: Jul 2008

DJ EURO STOXX 50® Index Futures
DJ EURO STOXX 50® Index Options
Euro-Bund Futures
Euro-Bobl Futures
Euro-Schatz Futures
DAX® Options
DAX® Futures
Allianz Options
Options on Euro-Bund Futures
Deutsche Bank Options
Daimler Options
Options on Euro-Schatz Futures
Deutsche Telekom Options
Nokia Options
SAP Options
Münchener Rückversicherung Options
Options on Euro-Bobl Futures
SMI® Futures
Credit Suisse Group Options
UBS Options
Banco Bilbao Futures
Banco Santander Futures
Suedzucker Futures
ABB Options
Schweizerische Rückversicherung Options

Traded 
Contracts

37,567,153
34,786,128
20,794,487
12,846,859
12,525,480
9,589,337
4,156,384
4,099,248
3,247,355
2,524,721
2,425,198
1,946,561
1,919,318
1,697,176
1,515,729
1,406,773
1,294,069
1,260,796
1,253,960
1,221,438

796,352
796,254
779,020
769,367
743,383

Open 
Interest

2,908,795
48,468,611
1,256,904

988,408
1,645,320

10,591,826
243,057

9,194,717
867,048

1,965,324
2,704,236

675,236
6,018,800
3,361,761
3,224,244
3,491,267

384,403
294,102

1,675,828
1,954,196

86,893
796,853
119,260

1,805,265
2,731,032
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FVDX (VDAX-NEW® Futures)  FVSM (VSMI® Futures)

FVSX (VSTOXX® Futures)

Jul 28 Jul 31

5.0

4.5

4.0

3.5

3.0

2.5

2.0

1.5

1.0

0.5

FGBS FESX FDAX
FGBM FSMI FGBL

Jul 01 Jul 04 Jul 07 Jul 11 Jul 14 Jul 18 Jul 21 Jul 25 Jul 31Jul 28

Volatility Indexes – FVDX, FVSM, FVSX (in Percent, at Day End): 
Jul 2008

Orderbook
Volume

89.12%
19.62%
93.26%
91.81%
92.01%
40.00%
95.57%
57.72%
31.39%
82.95%
77.03%
12.84%
42.58%
48.25%
44.32%
55.66%
12.72%
96.26%
65.27%
65.58%
0.00%
0.00%
0.00%

76.87%
65.96%

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 Sep 08 
Euro-Schatz Dec 08
Euro-Schatz Mar 09
Euro-Bobl Sep 08 
Euro-Bobl Dec 08
Euro-Bobl Mar 09  
Euro-Bund Sep 08 
Euro-Bund Dec 08
Euro-Bund Mar 09 
Euro-Buxl® Sep 08
Euro-Buxl® Dec 08
Euro-Buxl® Mar 09
CONF Sep 08
CONF Dec 08
CONF Mar 09

Rate (Month End)
4.25%
2.00%
5.00%

Rate (Previous Month End)
4.00%

Market Price (Month End)
86.04688
0.162

524.1545
Index (Month End)

3,367.82
6,479.56
7,141.21

Bond (Month End)
DE0001137222
DE0001141471
DE0001135168
DE0001141521
DE0001135234
DE0001135242
DE0001135333
DE0001135333
DE0001135341
DE0001135325
DE0001135325
DE0001135325
CH0006448424
CH0006448424
CH0006448424

Sources: Bloomberg, Deutsche Börse and Eurostat

5.4

5.3

5.2

5.1

5.0

4.9

4.8

4.7

4.6

4.5

2 4 6 8 10 12 2 4 6 8 10 20 30

EURIBOR
Months to maturity

Euro Swap
Years to maturity

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 July 31, 2008



Eurex Monthly Statistics July 2008

CONF
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

Jul 2008

29,668
12,846,859
20,794,487

47,978
12,525,480

46,244,472

1,294,069
3,247,355
1,946,561

6,487,985

Change YoY

21.43%
–14.09%
–37.46%
–55.64%
–19.81%

–27.69%

–47.46%
–40.81%
74.01%

–28.45%

Change YtD

14.03%
–4.08%

–18.97%
–27.25%

7.16%

–8.71%

–12.95%
–33.80%
33.98%

–16.71%

Jul 31, 2008

8,682
988,408

1,256,904
47,102

1,645,320

3,946,416

384,403
867,048
675,236

1,926,687

Traded Contracts

FEO1
FEU3

OEU3

Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
91.81%
93.26%
88.30%
92.01%

92.52%

12.72%
31.39%
12.84%

22.10%

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

Change YoY

-
8.21%

8.21%

-

-

8.21%

–27.76%

Daily Average

0
2,379

2,379

0

0

2,379

2,295,095

Change YtD

-
–10.31%

–10.31%

-

-

–10.31%

–9.56%

Orderbook Vol

-
100.00%

100.00%

-

-

100.00%

83.87%

Money Market Derivatives

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

Money Market Futures – Total

Money Market Options
Options on Three-Month EURIBOR Futures

Money Market Options – Total

Money Market Derivatives – Total

Interest Rate Derivatives – Total

Jul 07 Sep 07 Nov 07 Jan 08 Mar 08 May 08 Jul 08
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Traded Contracts Open Interest

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

2008

0
438,081

438,081

0

0

438,081

428,741,065

Daily Average

1,290
558,559
904,108

2,086
544,586

2,010,629

56,264
141,189
84,633

282,086

2008

228,376
100,069,669
171,058,384

704,151
114,420,357

386,480,937

8,670,947
20,292,917
12,858,183

41,822,047

Change YoY

–25.98%
–22.82%
–30.71%

1.28%
5.38%

–16.29%

–54.42%
–52.44%

0.03%

–42.34%

Jul 2008

0
54,725

54,725

0

0

54,725

52,787,182

Jul 31, 2008

0
37,158

37,158

0

0

37,158

5,910,261

Change YoY

-
–28.27%

–28.27%

-

-

–28.27%

–27.10%



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
DJ Italy Titans 30SM 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®-Index
MDAX® Futures
MSCI Russia Index
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® 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 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

Equity Index Futures – Total

FDAX
FESX
FEDV
FGTI
F1TA
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
FESR
FESY
FEST
FESV
FESU

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

Jul 2008

4,156,384
37,567,153

3,810
0
0

85,380
4,243
2,330

24,999
14,184
1,754

41,506
11,426
7,356

0
9,215

10,310
1,260,796

28,562

43,229,408

18,763
71,246
1,672
3,275
4,093
2,250
3,510
4,335
1,614

11,266
6,997

13,097
897

2,330
12,702
12,644
2,804

10,846

184,341

17,414
185,535
39,114
2,654
7,229
1,905
9,325

27,825
14,447
62,899
27,681
47,936
1,604

14,391
6,724

42,823
5,880

15,708

531,094

43,944,843

Change YoY

–9.99%
38.16%

304.46%
–100.00%
–100.00%

68.15%
147.84%

3,719.67%
160.65%

1,418,300.00%
-

–12.83%
-

531.42%
-
-

9.97%
22.37%
–0.36%

31.04%

80.45%
280.30%

1.492.38%
3.664.37%

27.35%
113.88%

1.140.28%
269.25%
10.32%

284.51%
1.385.56%

942.75%
815.31%
926.43%
596.76%
611.94%
231.05%
530.21%

286.79%

289.57%
774.63%
414.05%
48.43%
33.85%

–13.21%
75.98%
70.14%
69.69%

357.02%
2,551.44%

83.64%
1,259.32%

437.78%
–2.31%

202.27%
–12.16%
184.51%

254.51%

32.42%

Daily Average

180,712
1,633,354

166
0
0

3,712
184
101

1,087
617
76

1,805
497
320

0
401
448

54,817
1,242

1,879,539

816
3,098

73
142
178
98

153
188
70

490
304
569
39

101
552
550
122
472

8,015

757
8,067
1,701

115
314
83

405
1,210

628
2,735
1,204
2,084

70
626
292

1,862
256
683

23,091

1,910,645

Change YtD

–9.36%
31.35%

4.845.75%
–90.20%

–100.00%
18.63%

214.70%
132,755.74%

172.92%
19,390,100.00%

-
6.23%

-
306.20%

–100.00%
-

–34.13%
22.05%

–21.53%

25.34%

61.71%
53.87%
62.30%

122.57%
13.57%

–17.17%
403.79%
–10.34%

3.50%
59.81%
20.96%
78.30%
96.56%

101.06%
–8.69%
5.11%

21.49%
38.32%

38.21%

291.33%
269.69%
351.37%
99.46%

144.34%
71.65%

153.06%
49.43%

158.86%
83.24%

1,109.00%
26.75%

229.35%
282.48%

–9.02%
87.68%

124.02%
76.19%

134.82%

26.08%

Orderbook Vol

95.57%
89.12%

100.00%
-
-

87.84%
94.11%
61.12%
44.11%
22.13%

100.00%
99.13%
18.81%
16.69%

-
100.00%
100.00%
96.26%
85.47%

89.88%

76.84%
43.88%

100.00%
70.44%
76.06%
51.11%
91.17%
87.36%

100.00%
96.91%
70.43%
89.75%

100.00%
100.00%
84.88%
95.75%

100.00%
91.96%

69.99%

39.14%
44.91%
37.01%
54.97%
63.84%

100.00%
48.04%
48.79%
53.17%
34.23%
33.01%
32.08%
75.56%
54.10%
57.61%
35.70%
51.55%
57.82%

42.30%

89.23%

Jul 31, 2008

243,057
2,908,795

6,806
20
0

50,267
4,821

12,912
32,051
19,607
1,355

18,159
5,891

11,600
0

4,859
2,909

294,102
27,694

3,644,905

9,239
31,271

843
1,736
2,818
2,904
1,817
2,609
1,243
9,989
1,978
8,219

765
1,729

11,419
16,052
1,568
4,917

111,116

17,211
69,393
13,638
5,749
4,213
1,700

11,040
19,183
13,367
27,055
17,269
31,247
1,075

15,109
5,649

22,743
8,999

19,478

304,118

4,060,139

Change YoY

–41.17%
1.30%

721.98%
–98.51%

-
–23.95%
154.41%

21,420.00%
113.29%

-
-

–53.13%
-

97.28%
-
-

–58.91%
–1.81%

–23.44%

–2.99%

34.21%
66.43%

–17.27%
384.92%
–11.63%
206.65%
196.41%
122.61%

0.40%
–19.35%
–12.01%
–9.60%

–34.50%
281.68%

–3.87%
–11.95%
57.11%
39.13%

17.96%

295.02%
344.66%
231.58%
40.22%

–45.03%
–59.58%
280.95%
35.96%
33.20%
38.86%

522.53%
12.70%
–0.92%

259.40%
–36.64%
37.60%
79.30%
36.46%

82.00%

1.03%

2008

27,919,284
232,471,207

46,589
566

0
835,915
47,190
81,042

283,855
193,902
11,703

432,018
11,458

117,266
0

68,663
58,288

10,211,848
276,791

273,067,585

107,462
355,100
18,544
21,262
18,917
16,059
19,814
24,585
13,635

127,032
25,836

100,345
13,816
18,811
80,955

145,609
21,072
62,431

1,191,285

231,293
785,313
224,994
65,250
85,774
51,559
87,054

200,508
157,965
262,529
164,557
253,571
24,612

132,422
100,738
234,363
73,397

135,746

3,271,645

277,530,515

Equity Index Derivatives

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 50 Index Futures
DJ EURO STOXX® Banks Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Telecommunications Futures
MDAX® Futures
DJ STOXX® 600 Basic Resources Futures
TecDAX® Futures
DJ STOXX® 600 Healthcare Futures
DJ STOXX® 600 Media Futures
DJ STOXX® Mid 200 Index Futures

Traded 
Contracts
37,567,153
4,156,384
1,260,796

185,535
85,380
71,246
62,899
47,936
42,823
41,506
39,114
28,562
27,825
27,681
24,999

Open 
Interest

2,908,795
243,057
294,102
69,393
50,267
31,271
27,055
31,247
22,743
18,159
13,638
27,694
19,183
17,269
32,051

Orderbook
Volume

89.12%
95.57%
96.26%
44.91%
87.84%
43.88%
34.23%
32.08%
35.70%
99.13%
37.01%
85.47%
48.79%
33.01%
44.11%

Overview – Most Active (15) Traded Equity Index Futures Jul 2008

Jul 07 Sep  07 Nov 07 Jan 08 Mar 08 May 08 Jul 08

5.5

5.0

4.5

4.0

3.5

3.0

2.5

2.0

1.5

1.0

0.5

55

50

45

40

35

30

25

20

15

10

5

Traded Contracts Open Interest



Jul 07 Sep 07 Nov 07 Jan 08 Mar 08 May 08 Jul 08

65

60

55

50

45

40

35

30

25

20

15

10

55

50

45

40

35

30

25

20

15

10

5
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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
O1TA
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
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
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 Italy Titans 30SM 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®-Index
MDAX® Options
MSCI Russia Index
OMX–Helsinki 25 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® 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 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

Jul 2008

9,589,337
30,657
10,824
12,936

0
34,786,128

1,440
413
746

0
0
0
0

19,439
8,831

0
45,266
12,776

0
16,165

54
0

5,409
5,510

445,551
0
0
0
0

7,927

44,999,409

7,117
19,278

0
0
0

195
70
0
0
0

2,000
2,511

160
0

4,670
3,673

0
1,390

41,064

8,300
89,333
22,076

460
1,590

440
2,540
1,520
3,638

95,618
5,066

43,219
0

3,860
635

3,560
0

5,823

287,678

45,328,151

89,272,994

Change YoY

10.90%
162.45%

2.84%
–11.83%

–100.00%
75.57%

–89.65%
–97.83%
–95.64%

-
-
-
-

32.99%
19,097.83%

-
216.88%

-
-

373.21%
-

–100.00%
-

575.25%
–10.89%

–100.00%
–100.00%
–100.00%

-
63.31%

54.71%

264.04%
–84.95%

-
–100.00%
–100.00%

-
–79.77%

-
–100.00%
–100.00%

-
20,825.00%

-
–100.00%

-
934.65%

-
–80.20%

–71.12%

29.18%
157.58%
306.93%
–78.22%
639.53%
–52.99%

-
–84.96%
–70.38%
165.09%

1,291.76%
97.91%

-
95.84%

–25.29%
7.46%

–100.00%
286.40%

108.23%

54.35%

42.71%

Daily Average

416,928
1,333

471
562

0
1,512,440

63
18
32
0
0
0
0

845
384

0
1,968

555
0

703
2
0

235
240

19,372
0
0
0
0

345

1,956,496

309
838

0
0
0
8
3
0
0
0

87
109

7
0

203
160

0
60

1,785

361
3,884

960
20
69
19

110
66

158
4,157

220
1,879

0
168
28

155
0

253

12,508

1,970,789

3,881,435

Change YtD

10.93%
–43.29%
–50.99%
–49.52%
–58.34%
56.42%

–83.70%
–94.09%
–93.42%
–62.08%

-
–100.00%

-
–8.00%

–23.40%
-

18.23%
-
-

277.01%
-

–97.86%
-

33.66%
–2.14%

–100.00%
–100.00%
–100.00%
–100.00%

0.47%

42.34%

66.19%
–79.64%
–73.68%

7.04%
–97.85%
–64.65%
–79.77%

-
–100.00%

71.72%
–28.65%
–80.22%

-
–100.00%
155.98%
37.19%

–40.00%
–93.58%

–60.61%

657.30%
218.77%
218.23%
192.64%
502.33%
438.32%

20,660.00%
–21.85%
–27.18%
136.50%
57.45%

110.28%
-

70.36%
120.60%
–10.50%
–90.42%
–50.11%

100.21%

42.20%

33.70%

Orderbook Vol

40.00%
57.12%

100.00%
100.00%

-
19.62%

100.00%
100.00%
100.00%

-
-
-
-

11.00%
0.01%

-
1.39%

-
-

44.48%
100.00%

-
100.00%
100.00%
54.62%

-
-
-
-

8.16%

24.37%

32.47%
6.83%

-
-
-

100.00%
100.00%

-
-
-
-

10.04%
100.00%

-
4.93%

13.29%
-

22.30%

12.98%

5.06%
8.96%

15.53%
100.00%
100.00%
100.00%
21.26%
44.08%
1.24%
3.68%
6.51%
3.79%

-
12.95%

100.00%
23.17%

-
14.68%

8.31%

24.26%

56.24%

Change YoY

3.02%
173.61%

-
-

–100.00%
35.64%

–96.49%
–99.85%

-
-
-
-
-

8.59%
126.40%

-
30.04%

-
-

76.74%
-

–100.00%
-

112.29%
–3.22%

-
-
-
-

36.29%

27.55%

–36.36%
–55.63%

–100.00%
9.93%

–100.00%
134.38%

-
-

–100.00%
–26.83%

-
–59.88%

-
–100.00%
368.89%
–62.03%

-
–61.62%

–40.97%

59.67%
141.49%
152.83%
–50.76%
375.00%
–27.14%

1,950.00%
–71.61%
–64.17%
25.76%
72.01%
71.72%

-
92.80%

–60.59%
–37.38%

–100.00%
–41.64%

27.49%

27.41%

25.36%

Jul 31, 2008

10,591,826
5,672

211
0
0

48,468,611
367
15
0
0
0
0
0

50,909
5,232

0
22,209
6,250

0
28,926

0
0

9,412
10,281

1,160,939
0
0
0
0

13,001

60,373,861

7,425
22,299

0
1,660

0
375
70
0
0

6,000
2,852
3,009

160
0

8,440
4,363

0
1,140

57,793

7,875
78,055
15,984
1,036

950
631

1,230
7,239
3,913

48,373
8,903

40,561
0

3,800
335

17,610
0

4,306

240,801

60,672,455

64,732,594

2008

59,887,947
86,733
54,456
81,262
20,178

215,452,588
18,113
6,235

10,654
13,592

0
0
0

71,227
22,322

0
98,373
21,357

0
146,124

108
20

42,352
37,780

3,257,155
0
0
0
0

23,440

279,352,016

51,994
90,399

30
3,222

240
1,405

70
2
0

28,239
5,408
3,404

161
0

24,702
35,125

90
3,689

248,180

80,327
358,395
115,680
13,204
42,187
6,546

12,456
34,444
53,206

306,495
15,402

131,872
4,297
6,869
7,390

31,570
922

44,055

1,265,317

280,865,513

558,396,028

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Banks Options
DJ STOXX® Mid 200 Index Options
DJ STOXX® 600 Oil & Gas Options
DAX® Options – 1st Friday
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 50 Index Options
DJ EURO STOXX® Banks Options
MDAX® Option
DAX® Options – 4th Friday
DJ STOXX® Small 200 Index Options
DAX® Options – 2nd Friday

Traded 
Contracts
34,786,128
9,589,337

445,551
95,618
89,333
45,266
43,219
30,657
22,076
19,439
19,278
16,165
12,936
12,776
10,824

Open 
Interest
48,468,611
10,591,826
1,160,939

48,373
78,055
22,209
40,561
5,672

15,984
50,909
22,299
28,926

0
6,250

211

Orderbook
Volume

19.62%
40.00%
54.62%
3.68%
8.96%
1.39%
3.79%

57.12%
15.53%
11.00%
6.83%

44.48%
100.00%

0.00%
100.00%

Overview – Most Active (15) Traded Equity Index Options Jul 2008
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Single Stock Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open Interest

VOWF
DAIF
BMWF

BBVF
SANF
DBKF

VASF
ISPF
TENF

LING
CIBF
BAYF

OCIF
CRGF
CILF

I4MF
DB1G
LIFF

UNIH
BSNG
DGEF

SAZF
SNWF
NOVF

HDDF
TGMF
SIEF

ALVF
INNF
MU2F

VVUF
ELVG
WPPF

REPF
R6CF
TOTG

UHFF
BEIF
HMIF

AHOG
MRWF
KEKF

SAPG
NO3F
CGEF

TEFF
DTEF
FTEF

LHAF
IBLF
ACRG

IBEG
EDPF
LYOF

AAPF
NWSF
USBF

GAZF
TTFF
C8RF

SZUF
HAVF
FIEF

Jul 2008

422,338
345,717
38,248
21,169

2,216,362
796,352
796,254
368,666

27,261
16,000
8,367

725

70,476
26,727
13,032
7,020

17,050
4,065
2,700
2,292

5,896
2,000
1,788

924

29,712
15,786
6,387
1,966

37,309
14,392
8,106
3,979

648,821
598,160
13,000
8,836

771,342
451,136
219,920
28,178

17,862
9,037
6,708
1,240

625,603
544,295
49,204
19,426

14,788
4,911
2,634
2,500

44,318
27,977
4,900
3,298

131,420
114,444

8,870
4,918

164,850
48,887
44,408
29,408

11,113
3,457
2,000
1,863

101,397
47,995
10,679
9,565

49,429
22,855
11,800
7,235

500
500

0
0

819,088
779,020
22,932
12,000

6,226,935

2008

10,101,019
1,205,273
5,296,007
1,930,442

15,251,081
2,594,286
3,269,093
4,778,260

458,792
30,160
93,136
1,450

5,696,592
697,867
78,105

2,438,551

592,847
300,115
33,520
8,267

1,457,216
2,539

502,993
20,374

207,837
44,499
38,169
3,621

1,289,953
236,942
72,501
82,128

6,145,629
625,436
263,000

2,054,390

27,296,153
10,557,163

333,903
14,951,739

960,537
72,212
21,408
1,756

1,668,418
1,356,445

117,939
91,655

1,584,679
136,708
166,458
12,359

1,395,178
92,265
4,900
4,408

4,997,950
4,311,198

136,407
137,231

25,301,994
2,313,460

22,053,513
147,437

3,423,851
3,335,719

4,000
1,863

5,111,465
98,558
74,493
23,442

396,342
22,980
11,800
7,235

35,297
33,090

0
0

1,025,572
782,020
28,132
12,000

114,398,402

Single Stock Futures*

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

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

3,460.73%
14,674.23%

-
-

60.17%
8.11%

58.41%
1,611.30%

–42.09%
-
-
-

118.10%
1,131.09%

-
–52.20%

–91.58%
–92.74%
–67.59%

-

–85.19%
-
-
-

60.07%
51.48%

277.71%
-

92.33%
218.76%

-
430.53%

421.17%
1,395.40%

-
327.89%

900.48%
1,704.11%

698.40%
411.95%

2,241.02%
-
-
-

20.63%
15.71%

1,317.57%
–43.87%

–93.29%
-

–58.48%
-

–78.90%
-
-

3,011.32%

294.89%
1,666.11%

-
–55.39%

76.70%
88.97%
31.68%

172.30%

126.56%
–26.45%

-
-

45.96%
-
-

9,465.00%

-
-
-
-

–90.91%
–90.91%

-
-

1,840.51%
1,847.55%

-
-

97.34%

Daily Average

18,363
15,031
1,663

920

96,364
34,624
34,620
16,029

1,185
696
364
32

3,064
1,162

567
305

741
177
117
100

256
87
78
40

1,292
686
278
85

1,622
626
352
173

28,210
26,007

565
384

33,537
19,615
9,562
1,225

777
393
292
54

27,200
23,665
2,139

845

643
214
115
109

1,927
1,216

213
143

5,714
4,976

386
214

7,167
2,126
1,931
1,279

483
150
87
81

4,409
2,087

464
416

2,149
994
513
315

22
22
0
0

35,613
33,870

997
522

270,736

Change YtD

153.07%
1,273.09%

-
2,011.76%

21.55%
–45.49%
–41.41%

1,141.82%

429.91%
-

1,720.48%
–82.32%

405.62%
519.79%
–67.46%
945.03%

–17.62%
10.34%

–34.81%
380.92%

199.26%
-
-

268.76%

–83.17%
–11.17%

2,157.19%
-

100.46%
3,670.56%

101.90%
–76.54%

95.46%
1,463.59%

-
10.50%

623.13%
1,179.19%

–44.88%
1,052.60%

166.01%
77.47%

-
-

47.56%
43.12%

1,292.76%
–32.67%

77.83%
241.77%

1,943.93%
–88.45%

127.06%
-
-

373.98%

868.23%
1,603.26%

61.28%
56.29%

300.35%
–47.12%

1,882.47%
–17.73%

1,091.82%
1,093.81%

-
-

274.53%
-

577.21%
–24.68%

-
-
-
-

541.76%
501.64%

-
-

292.68%
1,855.05%

681.44%
-

189.56%

Orderbook Vol

0.13%
0.04%
0.97%
0.04%

0.52%
-

0.00%
0.02%

-
-
-
-

2.50%
0.00%

-
1.21%

1.14%
-
-
-

5.16%
-

4.64%
-

0.47%
-
-
-

4.56%
0.15%
0.01%

36.44%

0.11%
-
-

0.66%

1.13%
0.11%
0.07%
0.89%

0.01%
0.01%

-
-

0.01%
0.01%

-
-

4.98%
11.20%

-
-

0.13%
-
-
-

0.46%
0.05%
5.07%

-

0.01%
0.00%

-
-

0.13%
0.29%

-
-

0.50%
-
-

4.72%

-
-
-
-

-
-
-
-

-
-
-
-

0.44%

Jul 31, 2008

336,355
221,515
24,564
10,079

1,256,121
86,893

796,853
118,277

33,108
0

13,376
0

133,957
2,355

59,095
27,895

39,014
4,315
8,140
3,909

11,537
0

1,637
2,626

33,405
19,252
1,455
1,533

54,745
2,421

11,080
17,850

209,693
111,033

0
6,878

479,080
51,937

218,356
89,924

26,418
9,036
6,254
1,040

88,600
680

52,994
23,601

33,810
5,741
2,982
5,400

52,583
28,901
4,900
3,298

91,034
41,916
3,897

22,877

164,778
52,915
49,309
24,740

20,163
12,016

0
1,863

148,522
40,691
30,206
11,409

37,998
22,770

0
6,695

17,371
16,230

0
0

153,806
119,260
25,252

0

3,422,098

Change YoY

774.08%
8,008.16%

-
30.05%

–14.33%
–63.15%
–27.14%
344.47%

–32.27%
-
-
-

77.38%
1.90%

-
14.13%

200.69%
-

–22.88%
-

–72.39%
-
-
-

–29.40%
39.09%

–13.96%
-

126.66%
–44.66%

1,687.10%
292.14%

48.71%
177.58%

-
312.35%

243.72%
49.03%

2,605.77%
181.01%

2,851.73%
6,745.45%

-
-

155.02%
–15.00%

3,017.29%
6.79%

–43.87%
-

–27.23%
8.00%

–75.86%
-
-
-

15.81%
320.00%
–85.22%

6.63%

–45.14%
–77.09%
47.35%

135.51%

172.47%
110.07%

-
-

–28.67%
-
-

185.23%

-
-
-
-

215.84%
195.09%

-
-

178.48%
198.15%

-
-

13.89%

* 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. 
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Austria

Belgium

Finland

France

Germany

Great Britain

Greece

Ireland

Italy

Netherlands

Norway

Portugal

Russia

Spain

Switzerland

U.S.

24,185

11,012

17,975

205,659

2,955,814

75,584

420

13,211

114,389

369,308

6,729

19,619

500

2,269,064

94,037

49,429

Single Stock Futures by Countries – Traded Contracts

Single Stock Futures by Sectors – 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
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
422,338

2,216,362
27,261
70,476
17,050
5,896

29,712
37,309

648,821
771,342
17,862

625,603
14,788
44,318

131,420
164,850
11,113

101,397
819,088

500
49,429

Percentage
6.78%

35.59%
0.44%
1.13%
0.27%
0.09%
0.48%
0.60%

10.42%
12.39%
0.29%

10.05%
0.24%
0.71%
2.11%
2.65%
0.18%
1.63%

13.15%
0.01%
0.79%

Banco Bilbao
Banco Santander
Suedzucker
Heidelberger Druckmaschinen
Repsol
Allianz
Deutsche Bank
VW
ING
SAP
UniCredit
Royal Dutch Shell
Telefónica
Iberdrola
Deutsche Telekom

Traded 
Contracts

796,352
796,254
779,020
598,160
544,295
451,136
368,666
345,717
219,920
114,444
80,976
49,204
48,887
47,995
44,408

Open 
Interest

86,893
796,853
119,260
111,033

680
51,937

118,277
221,515
218,356
41,916
96,326
52,994
52,915
40,691
49,309

Orderbook
Volume

0.00%
0.00%
0.00%
0.00%
0.01%
0.11%
0.02%
0.04%
0.07%
0.05%
0.00%
0.00%
0.00%
0.00%
0.00%

Overview – Most Active (15) Traded Single Stock Futures Jul 2008

VW
Daimler
BMW

Banco Bilbao
Banco Santander
Deutsche Bank

Voestalpine
Mittal Steel
Tenaris

Linde
Ciba Holding
Bayer

ACS Actividades Cons y Serv
CRH
Lafarge

IMMOEST Immobilien Anlagen
Deutsche Börse
Klépierre

Unilever
Danone
Diageo

Stada Arzneimittel
Sanofi-Synthélabo
Novartis

Heidelberger Druckmaschinen
Tognum
Siemens

Allianz
ING
Münchener Rückversicherung

Vivendi Uinversal
Reed Elsevier
WPP Group

Repsol
Royal Dutch Shell
Total

Swatch B
Beiersdorf
Hermes International Lineas Aereas

Ahold
WM Morrison Supermarkets
Kesko

SAP
Nokia
Alcatel

Telefónica
Deutsche Telekom
France Télécom

Lufthansa
Iberia Lineas Aereas de Espana
ACCOR

Iberdrola
Energias de Portugal
Suez

Apple
News
U.S. Bancorp

OAO Gazprom
AO Tatneft
Comstar United Telesystems

Suedzucker
Havas
Fielmann



* 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

190,589
105,443
31,571
29,698

258,647
109,770
54,520
53,106

4,678
2,250

989
601

42,656
9,960
8,465
7,597

5,798
3,064

718
682

16,991
6,474
6,267
4,192

25,270
20,570
3,559

962

46,467
27,989
7,880
2,480

100,315
33,451
24,834
16,220

315,575
178,228
61,164
32,321

1,856
1,310

226
121

7,865
2,701
2,120
1,211

13,361
3,418
2,196
1,714

12,451
7,616
1,739
1,698

164,032
73,790
65,901
17,994

97,962
83,449
5,919
3,560

20,528
14,181
5,919

257

25,248
11,114
7,471
2,432

0
0
0
0

327
229
94
3

6,306
2,173
1,378

669

1,356,923

1,627,659

Traded Contracts
Jul 31, 2008

5,363,181
2,704,236

353,958
1,676,603

7,588,100
1,965,324
1,675,828
1,954,196

236,088
56,278
48,812
32,833

2,301,729
612,345
656,968
411,945

247,275
125,458
25,466
34,173

666,959
318,170
171,362
175,244

1,731,115
1,555,855

134,923
33,772

2,627,303
1,662,453

444,590
98,051

4,719,731
1,805,265
1,336,090

568,237

18,165,549
9,194,717
3,491,267
2,731,032

138,201
88,600
3,433
5,768

608,190
345,068
101,047
51,936

563,469
111,723
144,198
95,402

394,220
130,761
87,202
50,700

8,810,836
3,361,761
3,224,244
1,297,615

6,830,152
6,018,800

339,531
109,448

1,378,837
795,749
562,172

7,736

1,471,737
650,483
572,569
24,091

0
0
0
0

40,793
15,512
25,161

100

283,816
43,849
39,039
41,376

64,167,281

67,589,379

Change YoY

10.79%
-

6.25%
96.55%

38.49%
51.52%
51.80%
61.35%

132.30%
752.57%
16.20%

151.48%

15.75%
42.28%
2.58%

27.53%

50.85%
31.45%

176.71%
20.79%

106.70%
351.17%
140.80%

–3.17%

–3.03%
0.41%
4.50%

–39.46%

14.24%
36.90%
–7.16%

–30.50%

–15.52%
–21.97%
–32.22%
20.28%

6.45%
18.34%
29.19%

–19.20%

–38.75%
–32.75%
–45.46%
–55.43%

–7.90%
–14.32%
–28.87%
153.61%

–12.46%
–44.20%
–38.36%
–15.15%

–17.04%
0.06%

-
–47.71%

–7.49%
–10.53%
–9.89%
7.98%

–5.65%
–8.15%
38.17%

185.37%

41.88%
126.95%

–5.92%
15,372.00%

–5.37%
–11.10%
–9.58%
24.82%

–100.00%
–100.00%
–100.00%
–100.00%

230.98%
590.65%
150.11%
426.32%

–23.85%
74.20%

298.07%
47.15%

4.65%

5.08%

Open Interest

DAI
BMW
VOW

DBK
CSGN
UBSN

ISPA
ENUR
SZG

BAS
BAY
CIBN

HOLN
SQU
GOB

HRX
DB1
BAER

NESN
UNI
BSN

NOVN
ROG
SYST

ABBN
SIE
DPW

ALV
MUV2
RUKN

VVU
FSE
ELV

ROY
TOTB
PPHN

ADS
PHI1
CFR

MEO
ARO
CAR

NOA3
SAP
IFX

DTE
FTE
TNE5

LHA
TUI
AFR

EOA
RWE
IBE

CIS
TRV
EMP

LUK
GAZ
NNIA

EPC
PRE
MLP

Jul 2008

4,383,541
2,425,198

726,139
683,055

5,948,884
2,524,721
1,253,960
1,221,438

107,599
51,750
22,750
13,812

981,082
229,078
194,693
174,734

133,361
70,461
16,520
15,679

390,803
148,913
144,150
96,423

581,206
473,101
81,863
22,129

1,068,734
643,737
181,239
57,030

2,307,250
769,367
571,193
373,051

7,258,222
4,099,248
1,406,773

743,383

42,696
30,122
5,191
2,783

180,885
62,122
48,753
27,852

307,296
78,613
50,499
39,412

286,377
175,160
39,993
39,048

3,772,738
1,697,176
1,515,729

413,860

2,253,126
1,919,318

136,134
81,884

472,150
326,164
136,127

5,920

580,708
255,611
171,840
55,945

0
0
0
0

7,532
5,260
2,152

60

145,040
49,972
31,705
15,397

31,209,230

37,436,165

2008

19,720,269
8,907,659
3,045,333
3,620,614

34,220,796
11,215,144
6,213,659
8,282,902

737,496
173,672
134,282
134,881

8,460,339
2,268,487
2,807,549
1,146,399

745,924
383,889
68,343

102,773

3,287,551
1,839,809

895,968
549,357

3,880,346
3,475,020

275,836
103,508

8,205,495
5,144,148
1,256,434

368,946

15,816,732
3,798,742
5,379,008
2,001,277

62,959,490
35,261,379
13,457,213
6,439,875

278,889
140,339
11,001
31,992

1,140,553
428,785
336,522
145,943

2,001,772
481,929
388,685
350,854

1,633,872
1,029,409

163,776
152,419

25,079,748
10,266,521
9,287,501
3,385,948

23,375,252
21,562,327

587,928
283,683

5,180,057
3,640,363
1,480,526

26,031

5,903,034
2,794,814
2,243,549

242,601

1,590
218
129
112

76,548
26,391
49,373

264

1,017,633
105,588
133,711
229,688

223,723,386

338,121,788

Change YtD

–5.12%
-

45.24%
–18.04%

64.47%
49.96%
95.80%

139.74%

87.69%
861.69%
–17.47%
90.53%

–8.97%
–20.21%
–16.53%

8.07%

7.29%
12.99%

119.99%
–20.45%

60.91%
618.59%
–32.79%
21.10%

–13.43%
–11.27%
–19.91%
–24.31%

30.00%
53.81%
–4.78%

–17.65%

–9.72%
–20.58%
–23.05%
13.67%

18.27%
40.13%
4.69%

–6.56%

–34.15%
–45.87%
–56.12%
–12.09%

–4.35%
–17.63%
–19.06%
320.86%

–12.15%
–32.99%
–28.68%
58.61%

–19.30%
14.92%

-
–55.49%

–6.91%
3.34%

–18.01%
–6.30%

9.33%
9.56%

27.72%
266.26%

45.96%
76.93%
2.33%

51,962.00%

–12.88%
–15.65%
–21.59%
537.25%

–71.01%
–59.55%
–17.31%
–36.72%

450.67%
1,075.02%

334.24%
–1.86%

–36.08%
–17.65%
658.99%
140.28%

10.90%

40.15%

Orderbook Vol

69.76%
77.03%
88.84%
38.77%

72.19%
82.95%
65.27%
65.58%

44.53%
47.45%
15.16%
75.35%

58.57%
39.32%
44.63%
75.61%

60.02%
55.29%
19.09%
90.43%

58.68%
56.41%
56.34%
65.85%

43.37%
38.69%
66.84%
51.08%

58.80%
57.72%
40.82%
73.61%

62.26%
76.87%
64.73%
47.16%

60.06%
57.72%
55.66%
65.96%

62.55%
47.91%

100.00%
100.00%

63.58%
71.13%
50.64%
82.64%

68.87%
49.48%
88.01%
86.88%

55.28%
41.53%
58.04%
80.86%

49.48%
48.25%
44.32%
60.87%

42.28%
42.58%
23.59%
10.47%

57.27%
53.85%
62.36%

100.00%

36.45%
28.61%
48.41%
0.19%

-
-
-
-

33.62%
4.94%

100.00%
100.00%

77.06%
83.49%
35.97%
83.76%

60.52%

50.53%

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

■

■

■

■

■

■

■ 

■

17,865

1,790

1,763,002

816,939

20,500,097

199,627

620,501

7,532

180,120

7,101,757

Austria

Belgium

Finland

France 

Germany 

Italy

Netherlands

Russia

Spain  

Switzerland 

Equity Options by Countries – Traded Contracts

Equity Options by Sectors – 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
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products

Traded Contracts
4,383,541
5,948,884

107,599
981,082
133,361
390,803
581,206

1,068,734
2,307,250
7,258,222

42,696
180,885
307,296
286,377

3,772,738
2,253,126

472,150
580,708
145,040

7,532

Percentage
14.05%
19.06%
0.34%
3.14%
0.43%
1.25%
1.86%
3.42%
7.39%

23.26%
0.14%
0.58%
0.98%
0.92%

12.09%
7.22%
1.51%
1.86%
0.46%
0.02%

Allianz
Deutsche Bank
Daimler
Deutsche Telekom
Nokia
SAP
Münchener Rückversicherung
Credit Suisse Group
UBS
ABB
Schweizerische Rückversicherung
BMW
Volkswagen
Novartis
Siemens

Traded 
Contracts

4,099,248
2,524,721
2,425,198
1,919,318
1,697,176
1,515,729
1,406,773
1,253,960
1,221,438

769,367
743,383
726,139
683,055
643,737
571,193

Open 
Interest

9,194,717
1,965,324
2,704,236
6,018,800
3,361,761
3,224,244
3,491,267
1,675,828
1,954,196
1,805,265
2,731,032

353,958
1,676,603
1,662,453
1,336,090

Orderbook
Volume

57.72%
82.95%
77.03%
42.58%
48.25%
44.32%
55.66%
65.27%
65.58%
76.87%
65.96%
88.84%
38.77%
57.72%
64.73%

Overview – Most Active (15) Traded Equity Options Jul 2008

Equity Options*

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

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

Jul 07 Sep 07 Nov 07 Jan 08 Mar 08 May 08 Jul 08
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Traded Contracts Open Interest

Daimler
BMW
Volkswagen

Deutsche Bank
Credit Suisse Group
UBS

Mittal Steel
Stora Enso
Salzgitter

BASF
Bayer
Ciba Holding

Holcim
Vinci
Saint-Gobain

Hypo Real Estate Holding
Deutsche Börse
Julius Bär

Nestlé
Unilever
Danone

Novartis
Roche Holding
Synthes

ABB
Siemens
Deutsche Post

Allianz
Münchener Rückversicherung
Schweizerische Rückversicherung

Vivendi Universal
TF1
Reed Elsevier

Royal Dutch
Total Fina
Petroplus Holding

Adidas
Philips
Richemont

Metro
ARCANDOR
Carrefour

Nokia
SAP
Infineon

Deutsche Telekom
France Télécom
Telefonica

Lufthansa
TUI
Air France

E.ON
RWE
Iberdrola

Cisco Systems
Citigroup
EMC

Lukoil (OAO)
OAO Gazprom
MMC Norilsk Nickel

Epcos
Premiere
MLP

Change YoY

87.03%
-

303.29%
9.98%

152.17%
304.27%
246.95%
127.25%

220.50%
812.54%
168.53%
288.74%

38.80%
25.47%

–25.95%
118.00%

54.63%
17.36%

329.31%
2.18%

315.01%
300.75%
310.99%
339.63%

5.74%
13.40%
58.82%

–57.81%

32.86%
36.17%
37.57%
89.48%

0.60%
6.55%

–47.80%
99.92%

22.36%
41.26%
43.21%

–33.70%

60.31%
146.60%

1,547.94%
–28.29%

1.03%
–22.47%
–12.71%
257.21%

23.36%
–7.67%

–28.89%
–5.19%

98.34%
198.31%

-
84.78%

–6.09%
108.24%
–18.47%
–61.54%

–12.67%
–22.50%
453.05%
322.95%

23.84%
57.74%

–20.76%
11,740.00%

–18.06%
–41.83%
–5.90%

409.66%

–100.00%
–100.00%
–100.00%

-

3.23%
1,548.90%

–69.04%
215.79%

48.61%
385.83%
114.51%
14.54%

32.27%

39.95%
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70
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4
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2

1

57

56

37

100

90

80

Traded Contracts Open Interest

Volatility Index Derivatives

Inflation Derivatives

Traded Contracts Open Interest

Futures on Dividends
Dow Jones EURO STOXX 50® Index Dividend

Futures on Dividends – Total

Equity Index Dividend Derivatives – Total

Jul 2008

2,960

2,960

2,960

2008

3,060

3,060

3,060

Change YoY

-

-

-

Daily Average

129

129

129

Change YtD

-

-

-

Orderbook Vol

74.66%

74.66%

74.66%

Change YoY

-

-

-

Jul 31, 2008

2,563

2,563

2,563

FEXD

Traded Contracts Open Interest

CO2 Futures
CER-Futures
EUA-Futures

CO2 Futures – Total

CO2 Options
Options on EUA-Futures

CO2 Options – Total

CO2 Derivatives – Total

Jul 2008

569
5,878

6,447

0

0

6,447

2008

817
32,716

33,533

0

0

33,533

Change YoY

-
123.67%

145.32%

-

-

145.32%

Daily Average

25
256

280

0

0

280

Change YtD

-
292.23%

302.03%

-

-

302.03%

Orderbook Vol

100.00%
93.19%

93.80%

-

-

93.80%

Change YoY

-
416.27%

436.99%

-

-

436.99%

Jul 31, 2008

726
18.090

18.816

0

0

18.816

FCER
F2PE

O2PE

CO2 Derivatives

Traded Contracts Open Interest

All Asset Classes – Total

Jul 2008

179,521,790

2008

1,325,631,262

Change YoY

10.55%

Daily Average

7,805,295

Change YtD

17.00%

Orderbook Vol

63.17%

Change YoY

11.43%

Jul 31, 2008

138,266,654

Eurex Total

Traded Contracts

F5E0
F5C0
F5H0

Open Interest

Credit Derivatives
Credit Futures

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

Credit Index Futures – Total

Credit Derivatives – Total

Jul 2008

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

Change YtD

–100.00%
–100.00%

-

–100.00%

–100.00%

Orderbook Vol

-
-
-

-

-

Jul 31, 2008

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

2008

0
0
0

0

0

Traded Contracts

EXWF
EXSF
EUNF
XMTF

EXW1
EXS1
EUN2
XMT

Open Interest

Exchange Traded Funds® Derivatives

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

Exchange Traded Funds® Futures – Total

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

Exchange Traded Funds® Options – Total

Exchange Traded Funds® Derivatives – Total

Jul 2008

0
2
0
0

2

0
15,231

4
0

15,235

15,237

Change YoY

-
–92.31%

–100.00%
-

–92.86%

-
1,518.60%

–99.66%
–100.00%

373.28%

369.26%

Daily Average

0
0
0
0

0

0
662

0
0

662

662

Change YtD

–100.00%
–84.35%
–76.47%

–100.00%

–96.01%

–100.00%
6,190.51%

–84.43%
16.43%

1,511.88%

1,427.92%

Orderbook Vol

-
100.00%

-
-

100.00%

-
1.52%

100.00%
-

1.54%

1.56%

Change YoY

-
-

–100.00%
-

–60.00%

-
799.47%
–79.96%
57.23%

248.04%

247.20%

Jul 31, 2008

0
4
0
0

4

0
10,182

208
2,338

12,728

12,732

2008

0
41
4
0

45

0
316,853

664
12,774

330,291

330,336

Exchange Traded Funds® Derivatives – Traded Contracts &Open Interest
(in Thousands)

Traded Contracts Open Interest

Euro-Inflation Index Futures
Euro-Inflation-Futures

Euro-Inflation Index Futures – Total

Inflation Derivatives – Total

Jul 2008

0

0

0

2008

51

51

51

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

-

-

-

Orderbook Vol

-

-

-

Change YoY

-

-

-

Jul 31, 2008

50

50

50

HICP

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

Jul 2008

0
0

805

805

805

Daily Average

0
0

35

35

35

Change YoY

-
-

–51.24%

–51.24%

–51.24%

Change YtD

–100.00%
-

17.39%

2.90%

2.90%

Orderbook Vol

-
-

–100.00%

–100.00%

–100.00%

Jul 31, 2008

0
0

259

259

259

Change YoY

–100.00%
-

–91.63%

–91.69%

–91.69%

2008

0
0

5,401

5,401

5,401



•First eight months of 2008 up 11 percent year-on-year

•With 62 million contracts equity index derivatives recorded highest turnover 

Trading volume at the international derivatives exchange Eurex reached 126.2 million contracts,

compared with 175.1 million in August 2007 and 107 million in August 2006. The decrease of

28 percent in comparison with August 2007 is due to the start of the U.S. credit crisis, which

resulted in high volumes in August 2007. The average daily trading volume was 6 million

contracts. Altogether, the first eight months of this year saw a volume of 1.45 billion contracts,

an increase of 11 percent.

The equity index derivatives segment recorded highest turnover, totaling 62 million contracts

(August 2007: 79.3 million, August 2006: 35.1 million). Thereof, 23.1 million contracts were

traded in Dow Jones EURO STOXX 50® Index Futures and another 25.8 million contracts in

Dow Jones EURO STOXX 50® Index Options. The DAX® Futures and Options saw a combined

volume of 11 million contracts. Trading volume in equity derivatives (equity options and Single

Stock Futures) accounted for 25.2 million contracts compared with 28.2 million in August 2007

and 21.9 million in August 2006.

The fixed income derivatives segment reached 38.8 million contracts (August 2007: 67.6 million,

August 2006: 50 million). The Euro-Bund Futures totaled 15 million contracts, the Euro-Bobl

Futures 9.9 million contracts and the Euro-Schatz Futures 9.5 million contracts.

Among the recently launched products, the MSCI Russia Index Futures saw a volume of more

than 6,300 contracts and the Dow Jones EURO STOXX 50® Index Dividend Futures more than

5,600 contracts.

At the International Securities Exchange (ISE), which has been a subsidiary of Eurex since the

end of December 2007, U.S. options reached an average daily trading volume of 3.5 million

contracts (August 2007: 3.6 million). In total, average daily trading volume increased by 33.5

percent to 4 million options contracts in the first eight months of 2008.

Eurex Repo, which operates CHF and EUR repo markets, set a new record volume in August

2008: The secured money market segment, Euro GC Pooling®, recorded outstanding volumes of

EUR 42.4 billion, daily outstanding volume peaked at EUR 46.5 billion. All Eurex repo markets

grew by 38 percent and had an average outstanding volume of EUR 131.4 billion in August

(August 2007: EUR 95.1 billion).

The electronic trading platform Eurex Bonds, which rounds out Eurex’s interest rate derivatives

product range, traded volumes of EUR 6.3 billion (single counting) in August; in August 2007 

it was EUR 13.6 billion.

K E Y F I G U R E S

Eurex Trading Volume of 126 Million Contracts in August

Aug 07 Oct 07 Dec 07 Feb 08 Apr 08 Jun 08 Aug 08
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Traded Contracts Open Interest

Total – Traded Contracts &Open Interest (in Millions): Aug 2007 – Aug 2008 European Yield Curve Overview – Most Active (25) Traded Contracts: Aug 2008

DJ EURO STOXX 50® Index Options
DJ EURO STOXX 50® Index Futures
Euro-Bund Futures
Euro-Bobl Futures
Euro-Schatz Futures
DAX® Options
Allianz Options
DAX® Futures
Options on Euro-Bund Futures
Deutsche Telekom Options
Daimler Options
Options on Euro-Schatz Futures
SAP Options
Deutsche Bank Options
UBS Options
Nokia Options
SMI® Futures
Options on Euro-Bobl Futures
Münchener Rückversicherung Options
Banco Santander Futures
ING Futures
BMW Options
Nestlé Options
ABB Options
Schweizerische Rückversicherung Options

Traded 
Contracts

25,771,614
23,148,760
14,975,653
9,875,518
9,497,287
8,066,724
3,303,832
2,994,709
2,337,063
1,850,829
1,587,881
1,308,059
1,122,268
1,041,356
1,010,004

930,153
841,068
817,369
808,968
747,541
660,150
635,550
467,303
418,324
414,454

Open 
Interest

50,733,145
3,118,119
1,164,887
1,017,638
1,768,222

11,587,875
9,481,978

258,303
595,080

6,185,154
2,801,686

409,760
3,429,519
1,976,896
2,157,305
3,443,880

293,039
257,462

3,529,195
134,390
18,298

402,142
1,703,064
1,912,515
2,730,968

Aug 01 Aug 04 Aug 08 Aug 11 Aug 15 Aug 18 Aug 22 Aug 25 Aug 29

30

29

28

27

26

25

24
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20

19

18

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

FVSX (VSTOXX® Futures)

5.0

4.5

4.0

3.5

3.0

2.5

2.0

1.5

1.0

0.5

FGBS FESX FDAX
FGBM FSMI FGBL

Aug 01 Aug 08 Aug 11Aug 04 Aug 15 Aug 18 Aug 25Aug 22 Aug 29

Volatility Indexes – FVDX, FVSM, FVSX (in Percent, at Day End): 
Aug 2008

Orderbook
Volume

18.00%
89.07%
91.80%
90.51%
93.30%
34.05%
62.89%
94.51%
30.66%
54.88%
81.45%
14.98%
34.81%
69.44%
65.71%
37.75%
96.46%
13.84%
51.03%
0.00%
0.02%

88.06%
42.64%
56.15%
77.75%

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 Sep 08 
Euro-Schatz Dec 08
Euro-Schatz Mar 09
Euro-Bobl Sep 08 
Euro-Bobl Dec 08
Euro-Bobl Mar 09  
Euro-Bund Sep 08 
Euro-Bund Dec 08
Euro-Bund Mar 09 
Euro-Buxl® Sep 08
Euro-Buxl® Dec 08
Euro-Buxl® Mar 09
CONF Sep 08
CONF Dec 08
CONF Mar 09

Rate (Month End)
4.25%
2.00%
5.00%

Rate (Previous Month End)
4.10%

Market Price (Month End)
173.8333
94.335

555.6667
Index (Month End)

3,365.63
6,422.30
7,238.74

Bond (Month End)
DE0001137222
DE0001141471
DE0001135168
DE0001141521
DE0001135234
DE0001135242
DE0001135333
DE0001135333
DE0001135341
DE0001135325
DE0001135325
DE0001135325
CH0006448424
CH0006448424
CH0006448424

Sources: Bloomberg, Deutsche Börse and Eurostat

5.4

5.3

5.2

5.1

5.0

4.9

4.8

4.7

4.6

4.5

2 4 6 8 10 12 2 4 6 8 10 20 30

EURIBOR
Months to maturity

Euro Swap
Years to maturity

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 August 31, 2008



Eurex Monthly Statistics August 2008

CONF
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

Aug 2008

19,327
9,875,518

14,975,653
44,692

9,497,287

34,412,477

817,369
2,337,063
1,308,059

4,462,491

Change YoY

–7.91%
–31.10%
–46.77%
–55.17%
–48.54%

–43.63%

–23.06%
–31.85%
–35.42%

–31.53%

Change YtD

11.95%
–7.34%

–22.24%
–29.86%
–1.05%

–13.11%

–13.92%
–33.61%
21.89%

–18.41%

Aug 31, 2008

9,687
1,017,638
1,164,887

44,685
1,768,222

4,005,119

257,462
595,080
409,760

1,262,302

Traded Contracts Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
90.51%
91.80%
92.18%
93.30%

91.85%

13.84%
30.66%
14.98%

22.98%

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

Aug 07 Oct 07 Dec 07 Feb 08 Apr 08 Jun 08 Aug 08
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Traded Contracts Open Interest

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

Daily Average

920
470,263
713,126

2,128
452,252

1,638,689

38,922
111,289
62,289

212,500

2008

247,703
109,945,187
186,034,037

748,843
123,917,644

420,893,414

9,488,316
22,629,980
14,166,242

46,284,538

Change YoY

–6.18%
–12.18%
–23.47%
–7.88%
26.29%

–3.25%

16.13%
–45.35%
–39.15%

–36.37%

Money Market Derivatives

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

Money Market Futures – Total

Money Market Options
Options on Three-Month EURIBOR Futures

Money Market Options – Total

Money Market Derivatives – Total

Interest Rate Derivatives – Total

Aug 2008

0
52,552

52,552

0

0

52,552

38,927,520

Change YoY

-
–29.96%

–29.96%

-

-

–29.96%

–42.45%

Daily Average

0
2,502

2,502

0

0

2,502

1,853,691

Change YtD

-
–12.93%

–12.93%

-

-

–12.93%

–13.67%

Orderbook Vol

-
100.00%

100.00%

-

-

100.00%

83.97%

Aug 31, 2008

0
48,866

48,866

0

0

48,866

5,316,287

2008

0
490,633

490,633

0

0

490,633

467,668,585

Change YoY

-
–23.32%

–23.32%

-

-

–23.32%

–14.08%

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
DJ Global Titans 50SM Index (USD)
DJ Italy Titans 30SM 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®-Index
MDAX® Futures
MSCI Russia Index
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® 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 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 Index 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 Index Futures – Total

Equity Index Futures – Total

FDAX
FESX
FEDV
FGTI
FT50
F1TA
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
FESR
FESY
FEST
FESV
FESU

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

FGSB
FGSI
FGSE
FGST
FGSU

Aug 2008

2,994,709
23,148,760

2,465
0
0
0

43,859
7,492

669
6,991
2,708

996
17,769
6,330

595
61

4,786
4,173

841,068
21,707

27,105,138

18,917
39,356
4,536
1,480
2,113
5,384
3,714
2,358
1,762

11,293
1,975

11,992
1,818
1,273
5,194
9,193
1,057
6,253

129,668

24,545
117,281
21,577
2,244
5,545
1,609
7,296

18,163
8,018

18,311
19,721
32,134
1,473

12,924
3,825
9,392
3,197
9,366

316,621

0
0
0
0
0

0

27,551,427

Change YoY

–42.41%
–36.98%
51.04%

–100.00%
-
-

–49.19%
496.02%

-
–61.58%
–0.51%

-
–79.61%

-
–94.55%

-
-

–70.93%
–26.28%
–60.28%

–37.47%

754.43%
–66.54%
230.61%
156.06%
–22.14%
137.70%
189.70%
168.56%
107.29%
268.33%
–37.12%
61.27%

313.18%
232.38%
134.81%
–16.23%
69.12%

245.28%

–18.89%

349.54%
119.64%
56.80%

–19.34%
137.78%
–80.29%
134.45%
11.79%

–61.19%
–48.51%

3,329.74%
48.56%

477.65%
290.34%
–49.86%
–0.29%

–65.47%
50.26%

44.06%

-
-
-
-
-

-

–37.00%

Daily Average

142,605
1,102,322

117
0
0
0

2,089
357
32

333
129
47

846
301
28
3

228
199

40,051
1,034

1,290,721

901
1,874

216
70

101
256
177
112
84

538
94

571
87
61

247
438
50

298

6,175

1,169
5,585
1,027

107
264
77

347
865
382
872
939

1,530
70

615
182
447
152
446

15,077

0
0
0
0
0

0

1,311,973

Change YtD

–14.13%
19.61%

1,805.75%
–92.53%

-
–100.00%

11.23%
236.46%

133,852.46%
138.00%

7,120.35%
-

–8.92%
-

196.18%
134.62%

-
–39.26%
16.25%

–26.73%

14.92%

84.04%
13.22%
80.34%

124.48%
8.57%

–0.97%
351.16%

–4.79%
9.79%

67.56%
13.51%
76.31%

109.32%
106.22%

–5.20%
3.54%

23.14%
46.30%

29.27%

296.25%
239.55%
287.64%
90.15%

143.93%
39.17%

151.51%
45.36%

103.20%
57.04%

1,199.01%
28.87%

237.54%
283.17%
–11.65%
81.51%
82.27%
74.25%

122.45%

-
-
-
-
-

-

15.63%

Orderbook Vol

94.51%
89.07%

100.00%
-
-
-

95.93%
43.67%

100.00%
69.37%
26.33%
31.53%
98.59%
58.72%

100.00%
100.00%
100.00%
100.00%
96.46%
90.79%

89.89%

72.10%
64.28%
84.68%
78.38%

100.00%
25.71%

100.00%
82.70%
80.31%
67.59%

100.00%
89.52%

100.00%
100.00%
100.00%
70.11%

100.00%
93.65%

74.42%

28.25%
44.79%
71.60%
61.45%
60.87%

100.00%
38.45%
49.74%
50.62%
56.44%
33.47%
60.58%
83.03%
38.74%
25.54%
58.74%
65.97%
52.46%

48.43%

-
-
-
-
-

-

89.34%

Aug 31, 2008

258,303
3,118,119

6,945
20
0
0

49,576
9,104

13,153
29,288
21,573
1,391

17,899
8,050

11,721
0

6,071
2,662

293,039
29,884

3,876,798

6,641
32,887
2,011
1,830
2,256
7,119
1,933
2,943
1,293

11,360
1,625
9,642
1,001
1,549

11,395
15,583
1,609
5,918

118,595

21,840
51,273
16,987
5,468
4,998
1,487

12,806
20,767
13,913
24,546
15,335
35,802
1,317

15,277
5,296

24,151
8,456

18,317

298,036

0
0
0
0
0

0

4,293,429

Change YoY

–13.37%
10.36%

731.74%
–98.80%

-
-

–31.46%
319.15%

21,821.67%
59.73%

2,847.13%
-

–51.26%
-

–26.65%
-
-

–59.37%
11.58%
20.30%

8.70%

–9.90%
–33.23%
39.94%

325.58%
1.35%

672.13%
143.14%
241.81%

–5.21%
–4.11%

–58.61%
57.68%
7.29%

240.44%
–5.97%

–25.24%
86.66%
86.92%

–5.07%

348.74%
104.23%
227.81%
35.85%

–34.35%
–64.06%
254.44%
27.17%
69.13%
94.19%

418.95%
54.39%
23.08%

152.10%
–49.62%
40.71%
57.20%
22.05%

72.20%

-
-
-
-
-

-

11.10%

2008

30,913,993
255,619,967

49,054
566

0
0

879,774
54,682
81,711

290,846
196,610
12,699

449,787
17,788

117,861
61

73,449
62,461

11,052,916
298,498

300,172,723

126,379
394,456
23,080
22,742
21,030
21,443
23,528
26,943
15,397

138,325
27,811

112,337
15,634
20,084
86,149

154,802
22,129
68,684

1,320,953

255,838
902,594
246,571
67,494
91,319
53,168
94,350

218,671
165,983
280,840
184,278
285,705
26,085

145,346
104,563
243,755
76,594

145,112

3,588,266

0
0
0
0
0

0

305,081,942

Equity Index Derivatives

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX® 600 Banks Futures
DJ STOXX 50® Index Futures
DJ EURO STOXX® Banks Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Automobiles & Parts Futures
TecDAX® Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Media Futures
DJ EURO STOXX® Automobiles & Parts Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Healthcare Futures
MDAX® Futures

Traded 
Contracts
23,148,760
2,994,709

841,068
117,281
43,859
39,356
32,134
24,545
21,707
21,577
19,721
18,917
18,311
18,163
17,769

Open 
Interest

3,118,119
258,303
293,039
51,273
49,576
32,887
35,802
21,840
29,884
16,987
15,335
6,641

24,546
20,767
17,899

Orderbook
Volume

89.07%
94.51%
96.46%
44.79%
95.93%
64.28%
60.58%
28.25%
90.79%
71.60%
33.47%
72.10%
56.44%
49.74%
98.59%

Overview – Most Active (15) Traded Equity Index Futures Aug 2008
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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
O1TA
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
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
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 Italy Titans 30SM 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®-Index
MDAX® Options
MSCI Russia Index
OMX–Helsinki 25 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® 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 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

Aug 2008

8,066,724
2,563
9,845
9,573

10,500
25,771,614

2,147
2,564
5,246
3,951

0
0
0

1,399
4
0

3,485
4
0

6,086
420

0
46

2,450
349,078

0
0
0
0

7,599

34,255,298

1,688
4,319

0
1,660

0
0
0

500
0

16,180
0

2,480
0
0
0

3,765
0

1,565

32,157

6,280
93,064
10,900

0
4,110

0
3,080
5,017
2,493
6,835

0
17,591

260
9,703

0
1,113

0
848

161,294

34,448,749

62,000,176

Change YoY

–8.14%
–54.89%
44.25%

–26.54%
–14.15%
–0.47%

–86.48%
–88.56%
–34.83%
–41.50%

-
-
-

–93.18%
–94.29%

-
–79.65%

-
-

–35.27%
-

–100.00%
-

92.61%
–33.72%

–100.00%
–100.00%

-
–100.00%

98.61%

–3.08%

603.33%
–94.40%

-
–53.37%

–100.00%
–100.00%
–100.00%

-
–100.00%

3,136.00%
–100.00%
670.19%

-
–100.00%

-
3,665.00%

-
–10.06%

–65.66%

181.11%
95.99%

–62.63%
–100.00%

4,010.00%
–100.00%

1,075.57%
176.57%
–73.03%
–83.07%

–100.00%
92.61%

-
15,806.56%

-
–36.00%

–100.00%
–78.26%

9.82%

–3.20%

–21.83%

Daily Average

384,130
122
469
456
500

1,227,220
102
122
250
188

0
0
0

67
0
0

166
0
0

290
20
0
2

117
16,623

0
0
0
0

362

1,631,205

80
206

0
79
0
0
0

24
0

770
0

118
0
0
0

179
0

75

1,531

299
4,432

519
0

196
0

147
239
119
325

0
838
12

462
0

53
0

40

7,681

1,640,417

2,952,389

Change YtD

8.26%
–43.71%
–45.48%
–47.80%
–49.43%
47.41%

–84.05%
–93.12%
–90.64%
–58.82%

-
–100.00%

-
–25.84%
–23.57%

-
1.52%

-
-

216.04%
-

–97.89%
-

36.20%
–6.45%

–100.00%
–100.00%
–100.00%
–100.00%

14.30%

35.41%

70.28%
–81.83%
–73.68%
–25.69%
–97.93%
–64.90%
–97.91%

-
–100.00%
162.14%
–61.08%
–66.44%

-
–100.00%
155.98%
51.31%

–40.00%
–91.12%

–61.26%

574.46%
182.32%
93.19%

155.74%
551.70%
244.16%

4,724.84%
–14.00%
–32.33%
84.35%
57.21%

108.03%
-

304.89%
120.60%
–11.70%
–90.42%
–51.30%

83.17%

35.27%

24.84%

Orderbook Vol

34.05%
100.00%
100.00%
100.00%
100.00%
18.00%
6.85%

22.00%
23.75%
49.38%

-
-
-

100.00%
100.00%

-
6.74%

100.00%
-

75.76%
100.00%

-
100.00%
100.00%
51.55%

-
-
-
-

17.23%

22.22%

40.76%
21.28%

-
39.76%

-
-
-
-
-

1.05%
-
-
-
-
-

5.05%
-

3.51%

8.34%

5.25%
6.14%

11.87%
-

31.87%
-

2.60%
10.11%
8.02%

40.95%
-

3.69%
100.00%

1.89%
-

55.08%
-

63.68%

8.97%

22.15%

52.01%

Change YoY

9.96%
7.66%

-
-
-

30.44%
–99.29%
–90.00%

-
-
-
-
-

–4.00%
127.38%

-
–11.99%

-
-

37.95%
-
-
-

51.83%
–8.99%

-
-
-
-

35.10%

25.10%

12.84%
0.01%

-
981.08%

-
–21.88%

–100.00%
-

–100.00%
24.14%

–54.72%
–55.14%

-
–100.00%
462.67%
–43.26%

-
115.04%

–5.42%

147.00%
41.03%
–2.04%

–71.97%
9,144.44%

–77.47%
1,307.69%

–59.31%
32.56%

965.63%
–66.56%
27.65%

-
109.94%

-
–44.72%

–100.00%
–44.27%

29.74%

25.07%

24.09%

Aug 31, 2008

11,587,875
1,110

0
0
0

50,733,145
103

1,000
2,000

0
0
0
0

50,767
5,232

0
12,320

400
0

30,268
420

0
7,816
7,376

1,203,556
0
0
0
0

12,679

63,656,067

7,718
21,991

0
2,000

0
125

0
500

0
10,800
2,852
3,509

160
0

8,440
6,383

0
2,645

67,123

6,254
82,812
14,428

760
4,160

201
3,660
9,779
2,333

47,719
1,731

30,397
260

3,653
245

13,997
0

5,074

227,463

63,950,653

68,244,082

2008

67,954,671
89,296
64,301
90,835
30,678

241,224,202
20,260
8,799

15,900
17,543

0
0
0

72,626
22,326

0
101,858
21,361

0
152,210

528
20

42,398
40,230

3,606,233
0
0
0
0

31,039

313,607,314

53,682
94,718

30
4,882

240
1,405

70
502

0
44,419
5,408
5,884

161
0

24,702
38,890

90
5,254

280,337

86,607
451,459
126,580
13,204
46,297
6,546

15,536
39,461
55,699

313,330
15,402

149,463
4,557

16,572
7,390

32,683
922

44,903

1,426,611

315,314,262

620,396,204

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Oil & Gas Options
DJ EURO STOXX® Insurance Options
DJ STOXX® 600 Basic Resources Options
DAX® Options – 5th Friday
DAX® Options – 2nd Friday
DJ STOXX® 600 Retail Options
DAX® Options –4th Friday
TecDAX® Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Automobiles & Parts Options
MDAX® Option

Traded 
Contracts
25,771,614
8,066,724

349,078
93,064
17,591
16,180
10,900
10,500
9,845
9,703
9,573
7,599
6,835
6,280
6,086

Open 
Interest
50,733,145
11,587,875
1,203,556

82,812
30,397
10,800
14,428

0
0

3,653
0

12,679
47,719
6,254

30,268

Orderbook
Volume

18.00%
34.05%
51.55%
6.14%
3.69%
1.05%

11.87%
100.00%
100.00%

1.89%
100.00%
17.23%
40.95%
5.25%

75.76%

Overview – Most Active (15) Traded Equity Index Options Aug 2008
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Single Stock Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open Interest

VOWF
VO3F
DAIF

SANF
DBKF
BBVF

ENUF
ISPF
RPLF

BAYF
BASG
CIBF

CRGF
SQUG
CPVF

DB1G
HRXF
EAIF

UNIH
BSNG
HNKF

DRXF
SYSF
MRKG

EADF
DPWF
ABBF

INNF
MU2F
AENF

PU4F
VVUF
WPPF

R6CF
REPF
THPF

BEIF
PH1F
IMTG

AHOG
CARF
MRWF

CGEF
LOGF
IFXF

FTEF
KPNF
TEQF

LHAF
IBLF
TUIF

OEWF
RWEF
VVDG

BACF
WFCF
USBF

GAZF
LUKF
TTFF

SZUF
HAVF
FNTF

Aug 2008

159,841
46,449
40,000
25,187

1,401,700
747,541
337,052
94,153

25,271
17,511
5,863
1,023

73,116
30,000
22,004
13,132

135,686
63,318
50,890
5,598

10,473
9,654

294
285

62,311
34,802
12,468
7,465

18,154
4,130
3,301
2,612

80,957
15,410
10,000
7,913

858,157
660,150
134,625
20,550

22,225
16,604
2,398
1,040

12,456
5,000
2,000
1,560

12,218
3,182
1,953
1,495

53,639
25,577
15,720
4,900

26,954
8,700
8,300
6,600

83,191
51,388
5,837
5,698

37,110
20,886
6,000
4,400

14,192
4,000
2,850
2,503

24,208
10,960
6,155
2,500

11,630
11,600

30

214,385
146,000
68,236

149

3,337,874

2008

10,260,860
1,251,722

209,718
5,321,194

16,652,781
4,016,634
5,115,312
2,688,439

484,063
94,492
98,999

122,290

5,769,708
2,468,551

22,104
91,237

728,533
96,838
62,012
7,368

1,467,689
512,647
800,289

784

270,148
79,301
50,637
22,612

1,308,107
4,130

17,659
5,032

6,226,586
40,232
68,583
90,182

28,154,310
994,053

15,086,364
154,885

982,762
16,604
74,610
2,796

1,680,874
122,939

1,358,445
21,486

1,596,897
169,640
127,384

2,020

1,448,817
117,842
38,706
9,800

5,024,904
145,931
16,600
46,438

25,385,185
198,825
125,984
19,156

3,460,961
3,356,605

10,000
17,942

5,125,657
17,100

1,934,866
25,265

420,550
355,540

8,725
9,735

46,927
44,690
1,276

1,239,957
928,020
96,368
4,938

117,736,276

Single Stock Futures*

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

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

513.33%
683.42%

-
-

21.69%
8.04%

611.19%
5,127.82%

48.49%
-

–40.57%
-

16.22%
165.42%

-
–53.96%

200.96%
90.60%

2,444.50%
-

–7.24%
38,516.00%

–91.35%
-

221.85%
132.93%

1,380.76%
-

–36.62%
-

–72.94%
-

–12.03%
-

128.05%
–11.36%

642.81%
14,204.44%

335.33%
22.05%

346.37%
986.65%
–28.31%

-

–65.74%
43.02%

-
–68.01%

–31.27%
–38.02%

2.57%
-

–76.94%
-

700.41%
-

–20.04%
185.71%

3,508.70%
65.00%

15.77%
174.42%
–63.22%

-

505.19%
266.42%

-
-

–30.63%
-

119.23%
–55.99%

-
-
-
-

-
-
-
-

281.81%
265.00%

-
-

62.84%

Daily Average

7,611
2,212
1,905
1,199

66,748
35,597
16,050
4,483

1,203
834
279
49

3,482
1,429
1,048

625

6,461
3,015
2,423

267

499
460
14
14

2,967
1,657

594
355

864
197
157
124

3,855
734
476
377

40,865
31,436
6,411

979

1,058
791
114
50

593
238
95
74

582
152
93
71

2,554
1,218

749
233

1,284
414
395
314

3,961
2,447

278
271

1,767
995
286
210

676
190
136
119

1,153
522
293
119

554
552

1
0

10,209
6,952
3,249

7

158,946

Change YtD

155.40%
1,235.78%

-
-

21.56%
–35.95%

1,083.63%
–43.53%

367.25%
277.97%
560.79%
281.13%

385.02%
909.01%

-
–66.02%

–4.73%
14.42%

3,000.60%
4,747.37%

194.58%
2,050,488.00%

564.06%
-

–78.47%
21.94%

1,899.09%
15,602.78%

94.62%
-

–84.55%
-

92.40%
663.71%
114.17%
–36.25%

623.71%
62.85%

1,035.90%
196.05%

168.46%
680.26%
69.43%

-

44.03%
927.57%
43.33%

166.05%

75.70%
1,177.60%

138.85%
-

71.04%
-

56.26%
-

813.77%
60.63%

3,154.90%
63.68%

297.15%
0.45%

–75.08%
-

1,079.56%
1,077.26%

-
296.86%

270.03%
-

1,258.31%
242.02%

-
-
-
-

753.22%
712.55%

-
-

290.76%
1,060.03%
2,576.89%

-

183.31%

Orderbook Vol

0.78%
0.38%

-
4.24%

0.31%
0.00%
0.00%

-

-
-
-
-

3.79%
-
-

0.76%

0.15%
-
-
-

1.09%
0.12%
0.68%

-

0.64%
-
-
-

1.21%
-

1.51%
-

1.72%
-
-

13.90%

0.40%
0.02%
0.22%
0.24%

-
-
-
-

1.61%
-
-
-

10.48%
-
-
-

-
-
-
-

0.01%
-
-
-

0.13%
-
-
-

0.01%
0.01%

-
-

0.11%
-
-
-

-
-
-
-

-
-
-
-

-
-
-
-

0.47%

Aug 31, 2008

296,482
249,779

0
22,659

493,898
134,390
102,336
35,063

34,243
12,506
11,445
6,804

152,816
57,870

100
46,113

53,194
24,030
10,446

0

12,720
2,013

528
285

39,812
19,639
4,236
3,219

58,280
0

3,601
2,812

155,831
5,291

24,486
16,950

332,204
18,298

162,516
33,378

28,816
0

11,434
1,040

88,801
47,994
2,680
3,968

33,246
2,125
3,948
2,020

49,632
34,400
1,922

0

97,022
28,077
4,980
7,328

202,160
46,738
8,552
5,698

26,889
13,044

0
6,468

144,218
4,700

12,889
891

41,383
5,580
6,695
4,195

27,941
26,830

270
0

14,630
1,000
4,485

0

2,384,218

Change YoY

564.82%
3,425.96%

-
-

–40.73%
–66.75%
176.96%
–85.24%

–40.94%
–49.98%
154.56%
–64.93%

61.54%
103.59%

-
46,013.00%

101.36%
81.29%

422.30%
-

–72.29%
-

–84.04%
-

–21.03%
38.21%

398.94%
-

36.50%
-

–69.80%
-

56.87%
29.05%

176.99%
3,617.11%

69.08%
44.48%

158.27%
7,555.50%

433.83%
–100.00%
255.87%

-

226.57%
2,723.18%

235.00%
24.00%

–51.04%
–62.93%
–81.29%

-

44.10%
-

–56.14%
-

–0.81%
50.02%

2,065.22%
–54.90%

–37.43%
399.02%
–75.26%

-

332.30%
176.36%

-
331.20%

–35.19%
-

77.78%
–84.33%

-
-
-
-

408.02%
387.82%

-
-

43.01%
-
-
-

4.03%

* 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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Austria

Belgium

Finland

France

Germany

Great Britain

Greece

Ireland

Italy

Netherlands

Norway

Portugal

Russia

Spain

Sweden

Switzerland

U.S.

6,052

2,871

23,650

311,037

968,648

40,721

1,165

80,375

81,207

797,184

5,698

18,729

11,630

885,751

3,962

74,986

24,208

Single Stock Futures by Countries – Traded Contracts

Single Stock Futures by Sectors – 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
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
159,841

1,401,700
25,271
73,116

135,686
10,473
62,311
18,154
80,957

858,157
22,225
12,456
12,218
53,639
26,954
83,191
37,110
14,192

214,385
11,630
24,208

Percentage
4.79%

41.99%
0.76%
2.19%
4.07%
0.31%
1.87%
0.54%
2.43%

25.71%
0.67%
0.37%
0.37%
1.61%
0.81%
2.49%
1.11%
0.43%
6.42%
0.35%
0.73%

Banco Santander
ING
Deutsche Bank
Suedzucker
Münchener Rückversicherung
Banco Bilbao
Havas
CRH
France Télécom
Vinci
Banca Pop di Milano
VW
Volkswagen Vz.
Commerzbank
Unilever

Traded 
Contracts

747,541
660,150
337,052
146,000
134,625
94,153
68,236
63,318
51,388
50,890
50,439
46,449
40,000
35,975
34,802

Open 
Interest

134,390
18,298

102,336
1,000

162,516
35,063
4,485

24,030
46,738
10,446
1,603

249,779
0

9,367
19,639

Orderbook
Volume

0.00%
0.02%
0.00%
0.00%
0.22%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.38%
0.00%
0.01%
0.00%

Overview – Most Active (15) Traded Single Stock Futures Aug 2008

VW
Volkswagen Vz.
Daimler

Banco Santander
Deutsche Bank
Banco Bilbao

Stora Enso
Mittal Steel
UPM-Kymmene

Bayer
BASF
Ciba Holding

CRH
Vinci
Cimpor Cimentos de Portugal

Deutsche Börse
Hypo Real Estate Holding
Groupe Bruxelles Lambert

Unilever
Danone
Heineken

Elan Corp
Synthes
Merck

European Aeronautic Defence and Space Co
Deutsche Post
ABB

ING
Münchener Rückversicherung
Aegon

Publicis Groupe
Vivendi Uinversal
WPP Group

Royal Dutch Shell
Repsol
Technip

Beiersdorf
Philips
Imperial Tobacco Group

Ahold
Carrefour
WM Morrison Supermarkets

Alcatel
Logitech International
Infineon

France Télécom
Royal KPN
Telenor

Lufthansa
Iberia Lineas Aereas de Espana
TUI

Verbund – Österreichische Elektrizitätswirtschaft
RWE
Veolia Environnement

Bank of America
Wells Fargo & Co.
U.S. Bancorp

OAO Gazprom
Lukoil (OAO)
AO Tatneft

Suedzucker
Havas
freenet



* 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

140,985
75,613
30,264
17,524

151,166
49,588
48,095
16,439

5,537
2,108
1,488
1,030

48,034
12,948
11,712
10,073

4,086
1,802

625
467

14,314
7,322
4,900
2,075

24,895
22,253
1,984

518

31,945
16,507
7,493
1,693

62,085
19,920
18,552
7,500

264,411
157,325
38,522
19,736

1,051
524
254
85

10,238
4,073
3,088
1,457

11,363
3,397
1,917
1,757

7,644
2,713
2,223
1,449

118,168
53,441
44,293
13,870

95,403
88,135
1,975
1,843

14,776
9,597
4,587

311

30,572
13,839
12,990
1,371

0
0
0
0

525
450
62
11

5,082
1,770
1,003

540

1,042,281

1,201,227

Traded Contracts
Aug 31, 2008

5,594,618
2,801,686

402,142
1,719,057

7,963,068
1,976,896
2,157,305
1,709,820

287,314
77,725
99,827
58,196

2,607,406
506,322
704,750
701,373

266,098
134,419
37,713
22,975

645,119
176,427
289,180
177,587

1,888,673
1,703,064

142,483
35,807

2,775,085
1,741,952

475,189
84,197

4,873,076
1,912,515
1,351,466

593,478

18,573,492
9,481,978
3,529,195
2,730,968

137,852
84,472
4,248

37,008

688,699
371,004
135,064
55,079

632,282
128,563
161,223
86,943

426,631
138,152
60,755
99,661

9,192,847
3,429,519
3,443,880
1,367,134

6,995,368
6,185,154

336,350
113,028

1,414,408
804,110
585,020

7,810

1,647,003
775,722
617,284
75,655

0
0
0
0

48,029
31,333
16,466

180

304,438
55,341
32,286
40,771

66,961,506

69,345,724

Change YoY

–3.46%
-

6.41%
12.62%

24.64%
29.82%
45.02%
40.95%

131.07%
54.12%

118.08%
515.18%

15.96%
59.54%
52.81%
–8.80%

37.13%
18.90%
26.58%
90.76%

56.90%
105.16%
203.10%
–22.70%

–2.98%
1.46%

–9.05%
–40.63%

11.74%
28.00%
–5.22%

–20.43%

–22.38%
–26.57%
–36.06%
37.60%

2.68%
16.91%
19.00%

–23.29%

–43.63%
–42.28%
–36.67%
–46.64%

–4.62%
–16.96%
–8.20%

162.17%

–8.19%
–35.96%
–34.61%

-

–14.70%
–0.37%

–42.91%
-

–10.87%
–5.39%

–18.23%
0.23%

–7.18%
–8.81%
25.78%
9.00%

29.25%
100.27%
–12.56%

7,710.00%

–6.25%
–11.71%
–7.17%
–1.30%

–100.00%
–100.00%
–100.00%
–100.00%

303.84%
233.68%
643.72%

1,100.00%

–25.04%
72.71%

–66.35%
373.15%

–0.41%

–0.26%

Open Interest

DAI
BMW
VOW

DBK
UBSN
CSGN

ENUR
RPL
ISPA

CIBN
BAS
BAY

HOLN
GOB
GEBN

DB1
HRX
BAER

NESN
UNI
BSN

NOVN
ROG
NOBE

ABBN
SIE
TKA

ALV
MUV2
RUKN

VVU
FSE
TNM

ROY
TOTB
PPHN

ADS
PHI1
UHR

MEO
CAR
ARO

SAP
NOA3
IFX

DTE
FTE
TQI5

LHA
TUI
AFR

EOA
RWE
SWV

CIS
TRV
EMP

GAZ
LUK
NNIA

MLP
ALT
PRE

Aug 2008

2,960,688
1,587,881

635,550
368,006

3,174,486
1,041,356
1,010,004

345,223

116,273
44,272
31,248
21,636

1,008,717
271,898
245,961
211,540

85,812
37,833
13,118
9,812

300,592
153,757
102,890
43,566

522,796
467,303
41,665
10,871

670,846
346,646
157,343
35,555

1,303,794
418,324
389,583
157,510

5,552,624
3,303,832

808,968
414,454

22,077
11,005
5,328
1,793

214,991
85,534
64,840
30,589

238,618
71,329
40,266
36,894

160,517
56,978
46,682
30,428

2,481,530
1,122,268

930,153
291,271

2,003,472
1,850,829

41,469
38,703

310,300
201,535
96,323
6,533

642,008
290,619
272,790
28,789

0
0
0
0

11,030
9,446
1,294

240

106,731
37,173
21,065
11,332

21,887,902

25,225,776

2008

22,680,957
10,495,540
3,680,883
3,988,620

37,395,282
12,256,500
9,292,906
6,558,882

853,769
178,554
281,875
195,308

9,469,056
1,418,297
2,514,448
3,019,089

831,736
421,722
115,891
68,164

3,588,143
1,049,725
1,942,699

592,923

4,403,142
3,942,323

317,501
114,379

8,876,341
5,490,794
1,413,777

275,853

17,120,526
4,217,066
5,768,591
3,326,460

68,512,114
38,565,211
14,266,181
6,854,329

300,966
151,344
16,329
80,096

1,355,544
514,319
401,362
176,532

2,240,390
553,258
428,951
219,592

1,794,389
1,086,387

199,101
194,204

27,561,278
10,409,769
11,196,674
3,677,219

25,378,724
23,413,156

629,397
283,005

5,490,357
3,841,898
1,576,849

32,564

6,545,042
3,085,433
2,516,339

246,538

1,590
218
129
112

87,578
58,819
27,685

504

1,124,364
266,861
86,614

145,043

245,611,288

363,347,564

Change YtD

–4.64%
-

60.20%
–29.68%

55.03%
43.70%

120.23%
85.62%

91.36%
–1.45%
74.29%

775.62%

–7.88%
19.06%

–16.64%
–19.35%

6.69%
7.66%

–14.43%
155.47%

55.84%
–24.75%
457.03%

6.20%

–16.13%
–14.52%
–19.43%
–25.44%

25.26%
45.39%
–3.39%
16.21%

–14.65%
–26.00%
–27.16%
42.89%

15.52%
36.27%
1.18%

–7.79%

–38.00%
–47.94%
–49.22%

5.10%

–3.47%
–17.51%
–15.31%
291.32%

–11.70%
–28.37%
–31.36%

-

–17.67%
15.43%

–46.77%
-

–9.90%
–15.70%
–3.41%

–13.17%

6.12%
6.42%

24.93%
55.81%

37.16%
67.88%
–5.29%

21,609.33%

–13.80%
–19.54%
–18.14%
47.38%

–73.41%
–62.48%
–41.89%
–36.72%

492.82%
393.45%

1,119.07%
84.62%

–34.76%
130.31%
–88.95%
558.84%

7.79%

34.86%

Orderbook Vol

74.75%
81.45%
88.06%
36.07%

65.95%
69.44%
65.71%
68.95%

44.98%
32.52%
32.44%
62.76%

60.11%
88.05%
41.47%
31.83%

82.17%
77.40%
86.30%
94.90%

69.09%
68.64%
64.76%
80.60%

45.44%
42.64%
70.72%
54.01%

53.98%
49.60%
33.01%
93.20%

63.88%
56.15%
72.28%
49.22%

62.91%
62.89%
51.03%
77.75%

85.60%
71.10%

100.00%
100.00%

56.95%
58.32%
58.81%
78.75%

59.13%
46.56%
35.56%
61.73%

71.78%
62.86%
85.03%
66.64%

41.05%
34.81%
37.75%
59.06%

54.87%
54.88%
35.96%
59.59%

58.69%
64.76%
45.05%
77.04%

49.42%
42.81%
55.00%
77.77%

-
-
-
-

35.49%
29.07%
67.85%

100.00%

81.12%
69.06%
90.51%
78.82%

60.65%

52.69%

Equity Options – Traded Contracts &Open Interest (in Millions)
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■
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9,626

2,203

1,026,440

695,063

14,672,020

119,183

612,647

11,030

55,695

4,683,995

Austria

Belgium

Finland

France 

Germany 

Italy

Netherlands

Russia

Spain  

Switzerland 

Equity Options by Countries – Traded Contracts

Equity Options by Sectors – 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
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products

Traded Contracts
2,960,688
3,174,486

116,273
1,008,717

85,812
300,592
522,796
670,846

1,303,794
5,552,624

22,077
214,991
238,618
160,517

2,481,530
2,003,472

310,300
642,008
106,731
11,030

Percentage
13.53%
14.50%
0.53%
4.61%
0.39%
1.37%
2.39%
3.06%
5.96%

25.37%
0.10%
0.98%
1.09%
0.73%

11.34%
9.15%
1.42%
2.93%
0.49%
0.05%

Allianz
Deutsche Telekom
Daimler
SAP
Deutsche Bank
UBS
Nokia
Münchener Rückversicherung
BMW
Nestlé
ABB
Schweizerische Rückversicherung
Zurich Financial Services
Siemens
Volkswagen

Traded 
Contracts

3,303,832
1,850,829
1,587,881
1,122,268
1,041,356
1,010,004

930,153
808,968
635,550
467,303
418,324
414,454
401,191
389,583
368,006

Open 
Interest

9,481,978
6,185,154
2,801,686
3,429,519
1,976,896
2,157,305
3,443,880
3,529,195

402,142
1,703,064
1,912,515
2,730,968
1,325,826
1,351,466
1,719,057

Orderbook
Volume

62.89%
54.88%
81.45%
34.81%
69.44%
65.71%
37.75%
51.03%
88.06%
42.64%
56.15%
77.75%
67.80%
72.28%
36.07%

Overview – Most Active (15) Traded Equity Options Aug 2008

Equity Options*

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

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

Aug 07 Oct 07 Dec 07 Feb 08 Apr 08 Jun 08 Aug 08
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Traded Contracts Open Interest

Daimler
BMW
Volkswagen

Deutsche Bank
UBS
Credit Suisse Group

Stora Enso
UPM-Kymmene Corporation
Mittal Steel

Ciba Holding
BASF
Bayer

Holcim
Saint-Gobain
Geberit

Deutsche Börse
Hypo Real Estate Holding
Julius Bär

Nestlé
Unilever
Danone

Novartis
Roche Holding
Nobel Biocare Holding

ABB
Siemens
Thyssen Krupp

Allianz
Münchener Rückversicherung
Schweizerische Rückversicherung

Vivendi Universal
TF1
Thomson

Royal Dutch
Total Fina
Petroplus Holding

Adidas
Philips
Swatch Group

Metro
Carrefour
ARCANDOR

SAP
Nokia
Infineon

Deutsche Telekom
France Télécom
Telecom Italia (ITA exec. type)

Lufthansa
TUI
Air France

E.ON
RWE
Solarworld

Cisco Systems
Citigroup
EMC

OAO Gazprom
Lukoil (OAO)
MMC Norilsk Nickel

MLP
Altana
Premiere

Change YoY

–1.29%
-

216.28%
–70.68%

–4.25%
–0.87%
32.08%
–4.07%

118.51%
139.64%
53.52%

409.56%

2.42%
108.53%
42.08%

–44.32%

1.70%
–27.21%
109.89%
22.01%

15.93%
148.51%
10.96%

–58.38%

–31.91%
–32.85%
–16.11%
–34.71%

–13.37%
–19.78%

9.33%
–36.93%

–48.69%
–54.33%
–58.06%
–34.29%

–8.58%
5.27%

–35.01%
–23.45%

–64.34%
–64.98%
–24.82%
–75.72%

1.50%
–16.91%
11.52%

193.14%

–7.66%
34.06%

–49.61%
-

3.74%
25.35%
47.99%

-

–31.98%
9.96%

–43.88%
–53.12%

–20.98%
–20.20%
–4.60%
13.58%

–31.64%
–12.78%
–55.84%

6,433.00%

–21.41%
–44.27%
28.26%
44.86%

–100.00%
–100.00%
–100.00%

-

1,164.91%
1,617.45%
5,076.00%
5,900.00%

–18.79%
83.31%

–24.53%
157.66%

–16.23%

–10.48%
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Traded Contracts Open Interest

Volatility Index Derivatives

Inflation Derivatives

Traded Contracts Open Interest

Futures on Dividends
Dow Jones EURO STOXX 50® Index Dividend

Futures on Dividends – Total

Equity Index Dividend Derivatives – Total

Aug 2008

5,642

5,642

5,642

2008

8,702

8,702

8,702

Change YoY

-

-

-

Daily Average

269

269

269

Change YtD

-

-

-

Orderbook Vol

29.10%

29.10%

29.10%

Change YoY

-

-

-

Aug 31, 2008

7,474

7,474

7,474

FEXD

Traded Contracts Open Interest

CO2 Futures
CER-Futures
EUA-Futures

CO2 Futures – Total

CO2 Options
Options on EUA-Futures

CO2 Options – Total

CO2 Derivatives – Total

Aug 2008

283
8,752

9,035

0

0

9,035

2008

1,100
41,468

42,568

0

0

42,568

Change YoY

-
206.44%

216.35%

-

-

216.35%

Daily Average

13
417

430

0

0

430

Change YtD

-
270.35%

280.17%

-

-

280.17%

Orderbook Vol

100.00%
43.04%

44.83%

-

-

44.83%

Change YoY

-
299.72%

317.13%

-

-

317.13%

Aug 31, 2008

944
21,673

22,617

0

0

22,617

FCER
F2PE

O2PE

CO2 Derivatives

Traded Contracts Open Interest

All Asset Classes – Total

Aug 2008

126,169,389

2008

1,451,800,651

Change YoY

–27.96%

Daily Average

6,008,066

Change YtD

10.98%

Orderbook Vol

62.00%

Change YoY

9.35%

Aug 31, 2008

142,944,561

Eurex Total

Traded Contracts

F5E0
F5C0
F5H0

Open Interest

Credit Derivatives
Credit Futures

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

Credit Index Futures – Total

Credit Derivatives – Total

Aug 2008

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

Change YtD

–100.00%
–100.00%

-

–100.00%

–100.00%

Orderbook Vol

-
-
-

-

-

Aug 31, 2008

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

2008

0
0
0

0

0

Traded Contracts

EXWF
EXSF
EUNF
XMTF

EXW1
EXS1
EUN2
XMT

Open Interest

Exchange Traded Funds® Derivatives

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

Exchange Traded Funds® Futures – Total

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

Exchange Traded Funds® Options – Total

Exchange Traded Funds® Derivatives – Total

Aug 2008

0
8
2
0

10

0
268
20
15

303

313

Change YoY

-
–42.86%

-
-

–28.57%

-
–69.72%
–99.37%
–98.65%

–94.12%

–93.95%

Daily Average

0
0
0
0

0

0
13
1
1

14

15

Change YtD

–100.00%
–82.25%
–64.71%

–100.00%

–95.19%

–100.00%
5,254.96%

–90.79%
5.87%

1,189.02%

1,134.23%

Orderbook Vol

-
100.00%
100.00%

-

100.00%

-
100.00%
100.00%
100.00%

100.00%

100.00%

Change YoY

-
200.00%
–66.67%

-

40.00%

-
288.44%
–92.24%
37.04%

31.72%

31.73%

Aug 31, 2008

0
12
2
0

14

0
5,376

228
2,353

7,957

7,971

2008

0
49
6
0

55

0
317,121

684
12,789

330,594

330,649

Exchange Traded Funds® Derivatives – Traded Contracts &Open Interest
(in Thousands)

Traded Contracts Open Interest

Euro-Inflation Index Futures
Euro-Inflation-Futures

Euro-Inflation Index Futures – Total

Inflation Derivatives – Total

Aug 2008

0

0

0

2008

51

51

51

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

-

-

-

Orderbook Vol

-

-

-

Change YoY

-

-

-

Aug 31, 2008

30

30

30

HICP

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

Aug 2008

0
0

927

927

927

Daily Average

0
0

44

44

44

Change YoY

-
-

–29.40%

–29.40%

–29.40%

Change YtD

–100.00%
-

7.00%

–3.57%

–3.57%

Orderbook Vol

-
-

–100.00%

–100.00%

–100.00%

Aug 31, 2008

0
0

376

376

376

Change YoY

-
-

–29.19%

–29.19%

–29.19%

2008

0
0

6,328

6,328

6,328




