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Eurex and Deutsche Börse’s  Dutch
Trading Segment

Within this new segment, investors can trade equity options on

all Dutch stocks of the Dow Jones Euro STOXX 50SM index at

Eurex, while at the same time accessing the underlying cash

market through Deutsche Börse's Xetra® trading platform.

The Dutch Segment initially includes equity options on ABN

Amro, Aegon, Ahold, ING Groep, Philips, Royal Dutch and

Unilever on Eurex and the respective equities on Xetra®. In addi-

tion to the seven securities that are part of the Dow Jones Euro

STOXX 50SM index, equity options on KPN are also tradable at

Eurex. Liquidity in these products is provided by 11 Market

Makers from the derivatives side and 3 Dutch Market Experts

from the cash side.

To promote additional trading in Dutch stock options, the

Management Board of Eurex Clearing AG took the decision to

suspend all transaction fees, introducing a “fee holiday” for

Dutch stock options from October 22, 2001 until April 30, 2002.

Within the scope of the joint “Global Markets Concept” and following the successful
launch of the US segment on September 24, 2001 Deutsche Börse introduced trading in
Dutch stocks on November 12. Options on Dutch stocks have been available for trading
at Eurex since March, 2000.

For more information, please contact Vassilis Vergotis, T +49 (0)69-21 01-72 74, 

e-mail: Vassilis.Vergotis@eurexchange.com.
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Despite a 10 percent downturn in the underlying Dow Jones

Euro STOXXSM Banks Index during the first half of 2001 total

volume of the future has increased by 11 percent on a monthly

average during the same period. Trading has been sound at

over 2,000 traded contracts per month since introduction with

a sharp increase in September 2001 with 27,221 traded con-

tracts. Open interest stood at over 6,825 contracts during that

month and at 13,782 in October 2001. Trading volume for

October came to 17,782 contracts.

Eurex extended its line of sector

specific products in September

2001. Complementing the intro-

duction of sector specific futures

on the Dow Jones (Euro) STOXXSM

sector indexes in March 2001,

Eurex launched four new options

on the Dow Jones Euro STOXXSM

sector indexes on September 24,

2001. The options include the

sectors Banks, Technology, Tele-

communications and Healthcare. 

For specifics on the Dow Jones

Euro STOXXSM Banks Future

including contract specifications,

please refer to the Eurex website

www.eurexchange.com/

marketplace/products. For more

details on the index composition,

please refer to the STOXX web-

site www.stoxx.com. 

For more information, please

contact Holger Stürtz, 

T +49 (0)69-21 01-72 51, e-mail: 

Holger.Stuertz@eurexchange.com

In addition to the Dow Jones STOXXSM 600 Banks Index that

reflects the banking industry’s market capitalization in all 16

European countries, Eurex also offers futures on the Dow Jones

Euro STOXXSM Banks Index which focuses exclusively on Euro-

zone banks. Dow Jones Euro STOXXSM Banks Futures facilitate

the alignment of a portfolio’s risk-return profile with investors’

individual market expectations and sidestep the necessity of

investing in a potentially wide array of underlying assets or

associated derivatives. 

Dow Jones Euro STOXX  Banks Future (FESB)SM

In March 2001 Eurex introduced a new line of futures which take the unique
development of different market sectors into account. Eurex now provides market
participants cost-effective means to optimize their portfolios sensitive to sector 
specific factors. 

Similar to its broader counterpart, the Dow Jones Euro STOXXSM Banks Index is a subset

of the respective Dow Jones STOXXSM TMI and Dow Jones STOXXSM 600 indexes. The

Dow Jones Total Market Index (TMI) is the broadest-based index in the STOXXSM family.

It encompasses the entire European economic region and 95 percent of the free float

market capitalization of the investable stock universe. The Dow Jones STOXXSM 600

Index is derived from the TMI and encompasses the 600 largest (by market capitaliza-

tion) and most liquid stocks in Europe. The future’s value is EUR 50 per Dow Jones Euro

STOXXSM Banks index point. The minimum price movement of 0.1 is equivalent to EUR 5.



Well in advance of its introduction on February 4, 2002 Eurex Release 5.0 has been
available to members for testing in the simulation environment since October 8,
2001. All members are encouraged to make full use of this simulation opportunity
and to verify that their in-house installations are operating correctly. In particular,
members who have not yet migrated all operational processes onto the MISS envi-
ronment are advised to test the complete trading cycle in Release 5.0 simulation in
order to ensure that all systems function correctly after User Devices are disconnected.

Prices for in-house training cour-

ses will be provided on request

and depend on course content

and depth. 

Since September 2001, as a supplement to the release simulation,

Eurex offers System Training courses in all locations, covering all

Release 5.0 functionalities. In addition to the existing one-day

system training courses for trading and clearing (fee per person:

EUR 425), Eurex now provides a half-day system training

“Security” course (fee per person: EUR 200). This gives users the

opportunity to become acquainted with the new Graphical User

Interface (GUI) used for setting up and administering product

Eurex Release 5.0:  S imulat ion and System
Training Courses

For questions related to simulation, please contact the Eurex Functional Member Readiness team, 

T +49 (0)69-21 01-17 00. For more information on the Eurex training program, please contact the

Trainingscenter, T +49 (0)69-21 01-37 67, e-mail: trainingscenter@eurexchange.com. The Trainings-

center learning portal http://trainingscenter.deutsche-boerse.com also allows online registration. 

assignments and access authorizations in Release 5.0.

Besides the standard training program, Eurex will, upon

demand, also conduct courses at your business location. 

Your  feedback is  important  to  us !

The X-pand team has set up a new mailbox: 

Xpand.feedback@eurexchange.com. If you would like to provide us

with feedback about our newsletter, please send us an e-mail.
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Pos i t ive  Assessment  of  Euro Repo Trading
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Three months after it was launched,

Eurex positively assessed euro repo

trading on its Eurex Repo platform.

Overall interest in the platform, trad-

ing volumes and the number of

participants has risen continuously

since its launch on July 16, 2001.

Eurex Repo allows euro repo trading

with German Government Bonds and

Jumbo Pfandbrief issues as general

collateral for secured fund-raising

and as special repo for the lending

and borrowing of specific securities.

Terms range from 1 to 365 days.

So far, ten banks have been admitted

to trading on Eurex Repo. Eight

participants were on board as of the

July launch. An additional seven

international banks have decided to

participate in Eurex Repo. By the end

of this year the number of partici-

pants is expected to double. Eurex

Repo is open for all financial institu-

tions that fulfill the conditions for

admission to trading and clearing.

Trading in euro repo at Eurex, which

since October 1, 2001 starts half an

hour earlier – at 7.30 a.m. CET –,

complements the Eurex product

offering in the fixed-income segment.

Eurex covers the full product spec-

trum, futures and options, cash bonds

and repos. In addition to trading on

Eurex, clearing services are also in-

cluded within a complete package of

services. Futures and options on fixed

income products as well as cash

bonds and repo are cleared through

the Eurex clearinghouse. 

The Eurex Repo platform, successfully

operating since June 1999 for the

Swiss franc repo market with over

100 participants, is based on state-of-

the-art Internet technology, which

facilitates trading access for partici-

pants. 

Fore more information please consult

the Eurex Repo website 

www.eurexrepo.com

or contact Gabriele Ristau, 

T +49 (0)69-21 01-57 41, 

e-mail: 

Gabriele.Ristau@eurexchange.com.

New Eurex Publ icat ions

US Segment on Eurex and Xetra®

Flyer providing an overview of the new US equity options on Eurex and their underlying on Xetra®.

Clearing Release 5.0 – Quick Reference Guide 

New functional reference guide describing the key functionalities of the Eurex Clearing GUI @X-tract for 

Eurex Release 5.0.

Training Brochure for 2002

A detailed description and schedule of all Eurex training courses and examinations as offered by the Trainingscenter

for the calendar year 2002.

All Eurex publications can be ordered by calling T +49 (0)69-21 01-15 10 or downloaded from the Eurex website

www.eurexchange.com/entrancehall/publications_en.html. Fore more information, please contact Stephanie Hammer,

T +49 (0)69-21 01-54 38, e-mail: Stephanie.Hammer@eurexchange.com.
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Delisting of SAirGroup Stocks and Options

The SWX Swiss Exchange Management

Board removed the stock of SAirGroup from

all indexes of the Swiss Index family after

the market closed on October 5, 2001, as

the stock no longer fulfills the criteria for an

index membership, and no change to that

status is expected in the near future.

As a result, Eurex will not introduce any 

further maturities in the options on the

stock of SAirGroup. SAirGroup options will

thus gradually expire. Furthermore, Eurex

will make use of the possibility to delete

SAirGroup option series in which there is no

open interest. For more information, please

contact the Equity Products Functional

Help-desk team, T +49 (0)69-21 01-12 10.

Release 5.0 Related Documentation

The simulation version of the Eurex Release

5.0 Member Manuals are now published

and can be found on the Eurex website

www.eurexchange.com/members 

> Manuals > Release 5.0. 

Also available is the @Eurex simulation soft-

ware kit for Release 5.0 which can be found

under www.eurexchange/members 

> @Eurex > Release 5.0.

The Final Version of Volume 2 of the

Release 5.0 VALUES API Member Front End

Development Guide including Header files

is published on the Eurex website 

www.eurexchange.com/marketplace 

> Programming to Eurex > VALUES API. 

For more information, please contact the

Functional Member Readiness team, 

T +49 (0)69-21 01-17 00, 

e-mail: Eurex_Info@eurexchange.com.

FIA’s Futures & Options Expo 2001

On November 28–30, 2001 the FIA’s

Futures & Options Expo 2001 will take place

at the Hyatt Regency in Chicago. The FIA

Expo is the largest futures industry event

worldwide. The annual event attracts a

variety of high-level industry professionals

who will discuss topics such as growth

opportunities in global markets, legal 

challenges for trading security futures, as

well as risk management and new clearing

models for the electronic world. 

For a taste of German pastry, drop by Eurex

booth #121 during the exhibit hall reception

on Wednesday, November 28 at 4.30 p.m.!

For more information, please contact Laura

Hosteny, T +1-312-782-22 23, e-mail:

Laura.Hosteny@deutsche-boerse.com .

EEX and LPX Merge to a New Power

Exchange – EEX Posts new Volume Record

The European Energy Exchange EEX and the

Leipzig Power Exchange LPX will merge into

a new company to be named EEX European

Energy Exchange AG based in Leipzig. The

merger will take place beginning of 2002.

The aim is to become the leading power

exchange in Europe for both Spot and

Futures Market for energy. Approximately

90 participants from nine countries will trade

at the new exchange. 

Meanwhile EEX posted a new record in

electricity trading. 645 futures contracts

representing an equivalent to 731,700 MWh

electricity were traded in its market on

October 11, 2001. This tops the previous

record of 310 contracts traded set in April.

These numbers were mainly due to the

volume in one-month futures were 570

contracts traded. Another 75 contracts were

traded in 12-month futures. The first futures

for the year 2003 were traded for the first

time. Total futures trading volume came to

3,586 contracts in October 2001 or an

equivalent of 5.28 million MWh. EEX also

reported that HEW (Hamburgische Elektri-

zitätswerke) will act as a Market Maker for

12-month futures. 

For more information, please contact the

EEX-Hotline, T +49 (0)69-21 01-18 90,

e-mail:eex@exchange.de.

Dates in November and December

November 28

Eurex Open Day, 

Eurex Representative Office, London

November 28–29

Alternative Investment Summit, 

Hedge Funds World Tokyo

Palace Hotel, Tokyo

November 28–30

FIA‘s 17th Annual Futures & Options Expo

Hyatt Regency, Chicago

December 11

Eurex Product Marketing Seminar in Tokyo

ANA Hotel, Tokyo

Seminars for Private Investors

November 27–29

Neue Börse, Frankfurt

Del is t ing of  SAirGroup Stocks  and Opt ions  Release 5.0 Re lated
Documentat ion  F IA’s  Futures  & Opt ions Expo 2001  EEX and LPX
Merge to  a  New Power  Exchange –  EEX Posts  new Volume Record
Dates in  November  and December
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Take advantage of our special offer and save EUR 25 per course by registering online via the learning portal. 



p
a

n
d

eurex

k
e

y
f

i
g

u
r

e
s

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

70
,0

00
,0

00
40

,0
00

,0
00

Eu
re

x 
N

ew
sl

et
te

r 
  
N

°
39

/O
ct

ob
er

 2
00

1
Zu

ric
h 

– 
Fr

an
kf

ur
t/

M
ai

n

In
 p

er
ce

nt

40

V
ol

at
ili

ty
 In

de
x 

at
 E

ur
ex

 O
ct

ob
er

 2
00

1 
 a

t 
D

ay
 E

nd
Tr

ad
ed

 C
on

tr
ac

ts
 a

nd
 O

pe
n 

In
te

re
st

 a
t 

Eu
re

x 
20

00
/2

00
1 

 T
ot

al

Fr
an

kf
ur

t/
M

ai
n,

 N
ov

em
be

r 
1,

 2
00

1.
 E

ur
ex

 t
ra

de
d 

an
d 

se
tt

le
d 

63
.7

 m
ill

io
n 

co
nt

ra
ct

s 
in

 O
ct

ob
er

. T
hi

s 
is 

th
e 

se
co

nd
-b

es
t 

m
on

th
ly

 v
ol

um
e 

to
da

te
 fo

r t
he

 w
or

ld
's

 le
ad

in
g 

de
riv

at
iv

es
 m

ar
ke

t a
nd

 6
9 

pe
rc

en
t h

ig
he

r t
ha

n 
th

e 
nu

m
be

r t
ra

de
d 

in
 O

ct
ob

er
 la

st
 y

ea
r. 

D
ur

in
g 

th
e 

fir
st

 1
0 

m
on

th
s

of
 t

ra
di

ng
 t

hi
s 

ye
ar

, a
 t

ot
al

 o
f 

55
6 

m
ill

io
n 

co
nt

ra
ct

s 
ch

an
ge

d 
ha

nd
s 

at
 E

ur
ex

. E
ur

ex
 h

ad
 t

ra
de

d 
45

4 
m

ill
io

n 
co

nt
ra

ct
s 

fo
r 

th
e 

ye
ar

 2
00

0 
as

a 
w

ho
le

, t
hu

s 
se

tt
in

g 
a 

ne
w

 w
or

ld
w

id
e 

re
co

rd
. 

Th
e 

ca
pi

ta
l 

m
ar

ke
t 

pr
od

uc
ts

 w
er

e 
th

e 
hi

gh
es

t-
vo

lu
m

e 
se

gm
en

t 
at

 E
ur

ex
 a

ga
in

 i
n 

O
ct

ob
er

,

w
ith

 a
 v

ol
um

e 
of

 m
or

e 
th

an
 3

7 
m

ill
io

n 
co

nt
ra

ct
s 

tr
ad

ed
, s

ur
pa

ss
in

g 
th

e 
O

ct
ob

er
 2

00
0 

vo
lu

m
e

by
 6

9 
pe

rc
en

t.
 T

he
 c

ap
ita

l m
ar

ke
t 

pr
od

uc
ts

 a
t 

Eu
re

x 
w

er
e 

ag
ai

n 
th

e 
w

or
ld

's
 m

os
t 

su
cc

es
sf

ul

fa
m

ily
 o

f 
ex

ch
an

ge
-t

ra
de

d 
de

riv
at

iv
es

 f
or

 a
no

th
er

 m
on

th
 i

n 
a 

ro
w

. 
Th

e 
hi

gh
es

t-
vo

lu
m

e 

co
nt

ra
ct

 in
 t

hi
s 

se
gm

en
t 

an
d 

at
 E

ur
ex

 a
s 

a 
w

ho
le

 w
as

 t
he

 E
ur

o 
Bu

nd
 F

ut
ur

e 
w

ith
 1

5.
7 

m
ill

io
n

co
nt

ra
ct

s 
tr

ad
ed

, 
ro

ug
hl

y 
46

 p
er

ce
nt

 a
bo

ve
 t

he
 O

ct
ob

er
 2

00
0 

vo
lu

m
e.

 I
n 

th
e 

Eu
ro

 B
ob

l

Fu
tu

re
, 

vo
lu

m
e 

ro
se

 9
1 

pe
rc

en
t 

ag
ai

ns
t 

th
e 

pr
ev

io
us

 y
ea

r'
s 

fig
ur

e 
to

 8
.7

 m
ill

io
n 

co
nt

ra
ct

s 

tr
ad

ed
, a

nd
 in

 t
he

 E
ur

o 
Sc

ha
tz

 F
ut

ur
e 

tu
rn

ov
er

 f
or

 t
he

 m
on

th
 m

or
e 

th
an

 d
ou

bl
ed

, t
o 

ro
ug

hl
y

8.
2 

m
ill

io
n 

co
nt

ra
ct

s.
 T

he
 o

pt
io

ns
 o

n 
th

e 
Eu

ro
 S

ch
at

z 
an

d 
Eu

ro
 B

ob
l 

sh
ow

ed
 r

es
pe

ct
iv

e

in
cr

ea
se

s 
of

 5
94

 p
er

ce
nt

 a
nd

 2
12

 p
er

ce
nt

 c
om

pa
re

d 
w

ith
 O

ct
ob

er
 2

00
0,

 t
hu

s 
ac

hi
ev

in
g

re
co

rd
 r

es
ul

ts
. 

In
 e

qu
ity

-b
as

ed
 d

er
iv

at
iv

es
, 

so
m

e 
26

.7
 m

ill
io

n 
co

nt
ra

ct
s 

w
er

e 
tr

ad
ed

 in
 O

ct
ob

er
. 

Th
is

 t
ot

al

co
m

pr
is

es
 1

5.
2 

m
ill

io
n 

co
nt

ra
ct

s 
in

 t
he

 e
qu

ity
 i

nd
ex

 d
er

iv
at

iv
es

 s
eg

m
en

t,
 r

ep
re

se
nt

in
g 

an

in
cr

ea
se

 o
f 1

03
 p

er
ce

nt
 c

om
pa

re
d 

w
ith

 O
ct

ob
er

 2
00

0,
 a

nd
 s

om
e 

11
.5

 m
ill

io
n 

co
nt

ra
ct

s 
in

 th
e

eq
ui

ty
 o

pt
io

ns
 s

eg
m

en
t,

 in
cr

ea
si

ng
 b

y 
40

 p
er

ce
nt

. I
n 

th
e 

eq
ui

ty
 in

de
x 

de
riv

at
iv

es
, o

pt
io

ns
 o

n

th
e 

D
A

X
®
, w

ith
 4

5 
pe

rc
en

t 
gr

ow
th

 a
nd

 s
om

e 
5 

m
ill

io
n 

co
nt

ra
ct

s 
tr

ad
ed

, w
er

e 
ah

ea
d 

of
 t

he

fu
tu

re
s 

on
 t

he
 D

ow
 J

on
es

 E
ur

o 
ST

O
X

X
 5

0SM
In

de
x 

w
ith

 4
.9

 m
ill

io
n 

co
nt

ra
ct

s 
tr

ad
ed

, m
or

e 
or

le
ss

 t
rip

lin
g

th
e 

O
ct

ob
er

 2
00

0 
vo

lu
m

e 
an

d 
ac

hi
ev

in
g 

its
 s

ec
on

d-
be

st
 m

on
th

ly
 v

ol
um

e 
to

da
te

. R
ec

or
d 

re
su

lts
 w

er
e 

ac
hi

ev
ed

 in
 o

pt
io

ns
 o

n 
th

e 
D

ow
 J

on
es

 E
ur

o 
ST

O
X

X
 5

0SM
w

ith
 2

.5

m
ill

io
n 

co
nt

ra
ct

s
tr

ad
ed

, 
a 

15
7 

pe
rc

en
t 

in
cr

ea
se

 o
ve

r 
th

e 
O

ct
ob

er
 2

00
0 

vo
lu

m
e.

 I
n 

20
01

,

Eu
re

x 
tu

rn
ed

 o
ve

r 
so

m
e 

10
9 

m
ill

io
n 

co
nt

ra
ct

s 
in

 t
he

 e
qu

ity
 i

nd
ex

 p
ro

du
ct

s 
se

gm
en

t 
to

 

da
te

, a
 7

8 
pe

rc
en

t 
in

cr
ea

se
 c

om
pa

re
d 

w
ith

 t
he

 s
am

e 
pe

rio
d 

of
 la

st
 y

ea
r. 

In
 t

he
 e

qu
ity

 o
pt

io
ns

se
gm

en
t,

 t
he

 o
pt

io
n 

on
 s

ha
re

s 
of

 D
eu

ts
ch

e 
Te

le
ko

m
 a

nd
 N

ok
ia

 w
er

e 
th

e 
le

ad
in

g 
pr

od
uc

ts

du
rin

g 
th

e 
m

on
th

 o
f 

O
ct

ob
er

, w
ith

 1
.7

 m
ill

io
n 

an
d 

1.
6 

m
ill

io
n 

co
nt

ra
ct

s 
tr

ad
ed

, r
es

pe
ct

iv
el

y.

Th
e 

tu
rn

ov
er

in
 N

ok
ia

 o
pt

io
ns

 a
ls

o 
m

ar
ks

 a
 n

ew
 r

ec
or

d 
in

 t
ra

di
ng

 v
ol

um
e 

(p
re

vi
ou

s 
re

co
rd

:

1.
5 

m
ill

io
n 

co
nt

ra
ct

s 
in

 S
ep

te
m

be
r 

20
01

).
 In

 t
he

 1
0 

ne
w

 U
S 

st
oc

k 
op

tio
ns

, t
ra

di
ng

 a
t 

Eu
re

x

si
nc

e 
Se

pt
em

be
r 

24
, 2

00
1 

th
e 

tu
rn

ov
er

 in
 O

ct
ob

er
 a

m
ou

nt
ed

 t
o 

so
m

e 
13

,0
00

 c
on

tr
ac

ts
. I

n

20
01

, 
11

1 
m

ill
io

n 
co

nt
ra

ct
s 

w
er

e 
tr

ad
ed

 i
n 

th
e 

eq
ui

ty
 o

pt
io

ns
 s

eg
m

en
t,

 r
ep

re
se

nt
in

g 
an

in
cr

ea
se

 o
f 

49
 p

er
ce

nt
 c

om
pa

re
d 

w
ith

 t
he

 s
am

e 
pe

rio
d 

of
 la

st
 y

ea
r.

Fo
r 

m
or

e 
in

fo
rm

at
io

n,
 p

le
as

e 
co

nt
ac

t 
th

e 
IP

-H
ot

lin
e:

 T
 +

49
 (

0)
69

-2
1 

01
-1

8 
00

.

E
u

re
x

 T
u

rn
s 

O
v

e
r 

6
3

.7
 M

il
li

o
n

 C
o

n
tr

a
ct

s 
in

 O
ct

o
b

e
r 

 S
e

co
n

d
-b

e
st

 m
o

n
th

ly
 v

o
lu

m
e

/
R

e
co

rd
 t

ra
d

in
g

 v
o

lu
m

e
s 

in
 o

p
ti

o
n

s 
o

n
 E

u
ro

 B
o

b
l 

a
n

d
 E

u
ro

 S
ch

a
tz

 F
u

tu
re

s,
 D

o
w

 J
o

n
e

s
Eu

ro
 S

T
O

X
X

 5
0

  
 a

n
d

 N
o

ki
a

/
C

o
n

ti
n

u
in

g
 s

tr
o

n
g

 t
re

n
d

 i
n

 i
n

d
ex

 a
n

d
 e

q
u

it
y 

d
er

iv
at

iv
es

S
M



Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

70
,0

00
,0

00

60
,0

00
,0

00

50
,0

00
,0

00

40
,0

00
,0

00

30
,0

00
,0

00

20
,0

00
,0

00

10
,0

00
,0

00 0

40
,0

00
,0

00

35
,0

00
,0

00

30
,0

00
,0

00

25
,0

00
,0

00

20
,0

00
,0

00

15
,0

00
,0

00

10
,0

00
,0

00

5,
00

0,
00

0

0
oc

t 
‘0

0
no

v 
‘0

0
de

c 
‘0

0
ja

n 
‘0

1
fe

b 
‘0

1
m

ar
 ‘0

1
ap

r 
‘0

1
m

ay
 ‘0

1
ju

n 
‘0

1
ju

l ‘
01

au
g 

‘0
1

se
p 

‘0
1

oc
t 

‘0
1

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

In
 p

er
ce

nt

10
/0

1
10

/0
4

10
/0

8
10

/1
0

10
/1

2
10

/1
6

10
/1

8
10

/2
2

10
/2

4
10

/2
6

10
/3

0

40 38 36 34 32 30

V
ol

at
ili

ty
 In

de
x 

at
 E

ur
ex

 O
ct

ob
er

 2
00

1 
 a

t 
D

ay
 E

nd
Tr

ad
ed

 C
on

tr
ac

ts
 a

nd
 O

pe
n 

In
te

re
st

 a
t 

Eu
re

x 
20

00
/2

00
1 

 T
ot

al

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

20
,0

00
,0

00

18
,0

00
,0

00

16
,0

00
,0

00

14
,0

00
,0

00

12
,0

00
,0

00

10
,0

00
,0

00

8,
00

0,
00

0

6,
00

0,
00

0

4,
00

0,
00

0

2,
00

0,
00

0 0

12
,0

00
,0

00

10
,0

00
,0

00

8,
00

0,
00

0

6,
00

0,
00

0

4,
00

0,
00

0

2,
00

0,
00

0

0

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
In

de
x 

Pr
od

uc
ts

oc
t 

‘0
0

no
v 

‘0
0

de
c 

‘0
0

ja
n 

‘0
1

fe
b 

‘0
1

m
ar

 ‘0
1

ap
r 

‘0
1

m
ay

 ‘0
1

ju
n 

‘0
1

ju
l ‘

01
au

g 
‘0

1
se

p 
‘0

1
oc

t 
‘0

1

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

14
,0

00
,0

00

12
,0

00
,0

00

10
,0

00
,0

00

8,
00

0,
00

0

6,
00

0,
00

0

4,
00

0,
00

0

2,
00

0,
00

0 0

22
,0

00
,0

00

20
,0

00
,0

00

18
,0

00
,0

00

16
,0

00
,0

00

14
,0

00
,0

00

12
,0

00
,0

00

10
,0

00
,0

00

8,
00

0,
00

0

6,
00

0,
00

0

4,
00

0,
00

0

2,
00

0,
00

0

0

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
St

oc
k 

O
pt

io
ns

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
M

on
ey

 M
ar

ke
t 

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
C

ap
it

al
 M

ar
ke

t 
Pr

od
uc

ts

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

oc
t 

‘0
0

no
v 

‘0
0

de
c 

‘0
0

ja
n 

‘0
1

fe
b 

‘0
1

m
ar

 ‘0
1

ap
r 

‘0
1

m
ay

 ‘0
1

ju
n 

‘0
1

ju
l ‘

01
au

g 
‘0

1
se

p 
‘0

1
oc

t 
‘0

1

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st



Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

12
0,

00
0

10
0,

00
0

80
,0

00

60
,0

00

40
,0

00

20
,0

00 0

60
,0

00

50
,0

00

40
,0

00

30
,0

00

20
,0

00

10
,0

00

0

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
M

on
ey

 M
ar

ke
t 

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

40
,0

00
,0

00

35
,0

00
,0

00

30
,0

00
,0

00

25
,0

00
,0

00

20
,0

00
,0

00

15
,0

00
,0

00

10
,0

00
,0

00

5,
00

0,
00

0 0

5,
00

0,
00

0

4,
00

0,
00

0

3,
00

0,
00

0

2,
00

0,
00

0

1,
00

0,
00

0

0

Tr
ad

ed
 C

on
tr

ac
ts

 a
nd

 O
pe

n 
In

te
re

st
 a

t 
Eu

re
x 

20
00

/2
00

1
C

ap
it

al
 M

ar
ke

t 
Pr

od
uc

ts

oc
t 

‘0
0

no
v 

‘0
0

de
c 

‘0
0

ja
n 

‘0
1

fe
b 

‘0
1

m
ar

 ‘0
1

ap
r 

‘0
1

m
ay

 ‘0
1

ju
n 

‘0
1

ju
l ‘

01
au

g 
‘0

1
se

p 
‘0

1
oc

t 
‘0

1
oc

t 
‘0

0
no

v 
‘0

0
de

c 
‘0

0
ja

n 
‘0

1
fe

b 
‘0

1
m

ar
 ‘0

1
ap

r 
‘0

1
m

ay
 ‘0

1
ju

n 
‘0

1
ju

l ‘
01

au
g 

‘0
1

se
p 

‘0
1

oc
t 

‘0
1

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

Tr
ad

ed
 C

on
tr

ac
ts

O
pe

n 
In

te
re

st

Fo
r 

fu
rt

he
r 

in
fo

rm
at

io
n 

pl
ea

se
 s

ee
 w

w
w

.e
ur

ex
ch

an
ge

.c
om



Eu
re

x 
M

on
th

ly
 S

ta
tis

tic
s

O
ct

ob
er

 2
00

1

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

V
ol

um
e 

in
 E

U
R

Pa
id

 P
re

m
iu

m
s 

in
 E

U
R

O
pe

n 
In

te
re

st
V

al
ue

 o
f 

O
pe

n 
In

te
re

st
 i

n 
EU

R
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

O
ct

 ’
01

C
ha

ng
e 

Yo
Y

To
ta

l 
20

01
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

10
/3

1/
01

  
C

ha
ng

e 
Yo

Y
10

/3
1/

01
 

C
ha

ng
e 

Yo
Y

In
de

x 
Pr

od
uc

ts
D

J 
Eu

ro
 S

TO
X

X
 5

0SM
O

pt
io

n
2,

54
5,

85
5

15
7.

12
%

15
,8

26
,4

76
88

,6
48

,4
65

,0
00

84
.3

0%
64

2,
35

2,
83

2,
00

0
4,

21
0,

01
4,

86
1

17
3.

64
%

24
,4

50
,7

61
,4

80
4,

10
4,

08
3

15
7.

27
%

16
2,

11
8,

20
5,

50
0

10
1.

31
%

D
J 

Eu
ro

 S
TO

X
X

 5
0SM

Fu
tu

re
4,

88
9,

13
7

26
3.

51
%

30
,1

64
,1

71
16

9,
12

0,
29

7,
09

0
15

5.
83

%
1,

16
9,

80
7,

18
3,

85
2

-
-

-
94

2,
57

0
88

.4
0%

32
,8

38
,6

84
,0

20
28

.3
2%

D
J 

Eu
ro

 S
TO

X
X

SM
Ba

nk
s 

O
pt

io
n

7,
64

4
-

7,
65

4
90

,0
28

,5
00

-
90

,1
48

,5
00

5,
80

1,
59

5
-

5,
80

9,
89

5
6,

41
6

-
75

,7
25

,0
00

-
D

J 
Eu

ro
 S

TO
X

X
SM

Ba
nk

s 
Fu

tu
re

17
,0

94
-

71
,3

79
21

3,
55

7,
77

5
-

95
2,

71
1,

77
3

-
-

-
13

,7
82

-
17

1,
91

4,
52

0
-

D
J 

Eu
ro

 S
TO

X
X

SM
H

ea
lth

ca
re

 O
pt

io
n

53
-

53
1,

36
3,

00
0

-
1,

36
3,

00
0

10
0,

46
5

-
10

0,
46

5
53

-
1,

36
3,

00
0

-
D

J 
Eu

ro
 S

TO
X

X
SM

H
ea

lth
ca

re
 F

ut
ur

e
34

1
-

2,
15

9
9,

28
6,

31
5

-
59

,7
40

,0
55

-
-

-
10

9
-

2,
86

9,
97

0
-

D
J 

Eu
ro

 S
TO

X
X

SM
Te

ch
no

lo
gy

 O
pt

io
n

7,
15

0
-

8,
47

5
12

7,
64

2,
50

0
-

14
8,

84
2,

50
0

10
,1

71
,0

10
-

12
,9

25
,2

00
8,

47
5

-
14

8,
84

2,
50

0
-

D
J 

Eu
ro

 S
TO

X
X

SM
Te

ch
no

lo
gy

 F
ut

ur
e

8,
14

5
-

55
,4

54
15

7,
10

8,
45

5
-

1,
19

2,
98

1,
28

4
-

-
-

7,
02

5
-

14
1,

76
4,

50
0

-
D

J 
Eu

ro
 S

TO
X

X
SM

Te
le

co
m

. 
O

pt
io

n
3,

65
4

-
3,

65
4

71
,3

77
,0

00
-

71
,3

77
,0

00
6,

85
1,

79
0

-
6,

85
1,

79
0

3,
65

4
-

71
,3

77
,0

00
-

D
J 

Eu
ro

 S
TO

X
X

SM
Te

le
co

m
. 

Fu
tu

re
6,

45
9

-
26

,5
03

13
6,

98
8,

93
5

-
59

3,
19

6,
49

7
-

-
-

5,
37

0
-

11
7,

01
4,

30
0

-
D

J 
ST

O
X

X
 5

0SM
O

pt
io

n
6,

77
8

4.
13

%
38

,3
99

22
8,

18
8,

00
0

-2
8.

85
%

1,
50

7,
59

6,
00

0
9,

35
5,

50
7

-8
.2

8%
64

,2
51

,8
78

13
,8

88
-2

9.
74

%
53

0,
80

3,
00

0
-4

1.
27

%
D

J 
ST

O
X

X
 5

0SM
Fu

tu
re

40
,8

94
85

.0
8%

34
6,

01
6

1,
40

7,
66

4,
36

0
31

.3
8%

12
,8

98
,6

09
,4

43
-

-
-

36
,6

53
58

.6
0%

1,
27

4,
59

5,
58

0
10

.1
8%

D
J 

ST
O

X
X

 6
00

SM
Ba

nk
s 

Fu
tu

re
71

2
-

6,
88

8
11

,7
69

,3
70

-
11

5,
60

4,
66

4
-

-
-

1,
12

3
-

18
,7

37
,2

55
-

D
J 

ST
O

X
X

 6
00

SM
H

ea
lth

ca
re

 F
ut

ur
e

73
0

-
6,

98
8

16
,7

83
,8

75
-

15
6,

29
9,

36
8

-
-

-
1,

25
7

-
28

,1
75

,6
55

-
D

J 
ST

O
X

X
 6

00
SM

Te
ch

no
lo

gy
 F

ut
ur

e
93

-
3,

04
1

1,
49

0,
17

0
-

49
,9

10
,6

65
-

-
-

91
3

-
15

,8
54

,2
45

-
D

J 
ST

O
X

X
 6

00
SM

Te
le

co
m

. 
Fu

tu
re

77
3

-
3,

36
2

11
,8

50
,3

65
-

53
,8

37
,4

10
-

-
-

81
9

-
12

,8
82

,8
70

-
D

ow
 J

on
es

 G
lo

ba
l T

ita
ns

 5
0SM

O
pt

io
n

0
-

10
4

0
-

3,
33

9,
75

0
0

-
11

7,
11

0
0

-
0

-
D

ow
 J

on
es

 G
lo

ba
l T

ita
ns

 5
0SM

Fu
tu

re
74

-
47

1
2,

08
9,

56
0

-
14

,7
22

,3
40

-
-

-
10

7
-

3,
00

2,
52

0
-

D
A

X
®

O
pt

io
n

4,
97

2,
34

5
45

.2
1%

37
,3

71
,6

52
11

4,
02

7,
78

2,
00

0
-0

.5
3%

1,
05

2,
88

0,
38

7,
75

0
4,

14
4,

76
2,

88
3

63
.0

8%
27

,1
11

,4
13

,6
37

4,
32

2,
56

0
10

5.
43

%
11

7,
95

7,
69

7,
75

0
61

.4
8%

D
A

X
®

Fu
tu

re
1,

49
3,

36
7

67
.0

2%
12

,4
20

,7
62

17
1,

91
5,

69
5,

63
8

13
.9

3%
1,

72
9,

12
2,

51
5,

64
4

-
-

-
16

4,
63

7
-3

.9
9%

18
,8

57
,8

69
,9

88
-3

8.
33

%
N

EM
A

X
®

50
 O

pt
io

n
11

8,
38

7
8.

99
%

1,
48

9,
97

5
14

4,
41

3,
10

2
-7

3.
46

%
3,

16
2,

72
4,

04
7

15
,4

24
,6

00
-6

5.
60

%
28

0,
14

2,
76

5
39

3,
21

0
29

1.
62

%
88

6,
74

0,
45

0
62

.8
3%

N
EM

A
X

®
50

 F
ut

ur
e

40
5,

19
9

15
8.

04
%

4,
13

9,
24

2
40

0,
36

4,
69

7
-4

4.
36

%
6,

18
3,

76
1,

93
0

-
-

-
25

9,
80

1
44

0.
55

%
27

1,
60

0,
98

6
18

.9
0%

SM
I®

O
pt

io
n 

27
3,

56
2

-8
.3

0%
2,

61
8,

09
5

11
,0

90
,4

56
,6

80
-2

9.
58

%
12

5,
75

2,
74

3,
48

3
32

7,
72

0,
91

4
20

.3
3%

2,
96

7,
32

6,
75

8
44

6,
02

3
15

.5
7%

20
,4

47
,2

96
,6

72
1.

95
%

SM
I®

Fu
tu

re
 

42
3,

45
0

73
.9

3%
4,

16
5,

55
3

17
,4

86
,9

48
,0

77
34

.9
6%

19
4,

09
7,

21
4,

18
0

-
-

-
15

2,
88

3
12

.1
6%

6,
34

8,
24

1,
05

4
-1

4.
83

%
FO

X
TM

O
pt

io
n

53
0

-8
8.

89
%

5,
66

9
8,

18
7,

50
0

-9
2.

86
%

10
8,

49
8,

50
0

20
0,

22
0

-9
6.

87
%

5,
97

4,
80

3
40

0
-8

6.
68

%
5,

02
7,

50
0

-9
3.

08
%

FO
X

TM
Fu

tu
re

2,
93

5
-5

3.
66

%
58

,9
98

40
,2

04
,0

86
-7

2.
11

%
97

0,
59

0,
23

9
-

-
-

6,
53

2
-6

.4
0%

95
,5

17
,4

36
-4

3.
94

%
In

de
x 

Pr
od

uc
ts

 -
 O

pt
io

ns
7,

93
5,

95
8

64
.2

1%
57

,3
70

,2
06

20
3,

34
8,

55
5,

64
8

24
.2

1%
1,

70
0,

33
9,

68
4,

32
1

8,
40

2,
71

5,
70

3
10

2.
89

%
51

,9
38

,6
45

,7
56

9,
29

8,
76

2
12

0.
86

%
28

1,
79

7,
82

6,
43

0
81

.6
9%

In
de

x 
Pr

od
uc

ts
 -

 F
ut

ur
es

7,
28

9,
40

3
17

3.
22

%
51

,4
70

,9
87

34
3,

44
6,

89
9,

38
5

56
.8

7%
2,

92
2,

19
1,

07
4,

88
6

-
-

-
1,

59
3,

58
1

79
.8

1%
53

,8
51

,1
18

,6
69

-6
.7

2%
In

de
x 

Pr
od

uc
ts

 -
 T

ot
al

15
,2

25
,3

61
10

2.
99

%
10

8,
84

1,
19

3
57

5,
37

0,
00

2,
05

0
39

.8
7%

4,
94

2,
34

8,
73

1,
87

4
8,

73
0,

40
3,

84
5

97
.8

0%
54

,9
05

,6
75

,7
81

10
,8

92
,3

43
11

3.
72

%
36

2,
44

1,
80

3,
27

0
50

.8
1%

Eq
ui

ty
 O

pt
io

ns
O

pt
io

ns
 o

n 
D

A
X

®
C

om
po

ne
nt

 E
qu

it
ie

s
ad

id
as

-S
al

om
on

5,
24

4
-4

3.
06

%
11

8,
02

3
33

,1
28

,1
00

-3
6.

15
%

86
4,

84
3,

70
0

1,
40

8,
23

1
-3

5.
99

%
62

,8
66

,0
15

14
,2

33
7.

35
%

93
,1

08
,7

48
17

.5
6%

A
lli

an
z

19
4,

38
6

15
4.

05
%

1,
60

5,
50

9
2,

62
1,

51
8,

75
0

81
.7

0%
26

,8
73

,0
88

,9
00

14
9,

84
7,

30
3

10
6.

42
%

1,
78

9,
69

1,
82

5
34

7,
68

9
14

6.
96

%
5,

33
3,

69
8,

39
3

10
5.

70
%

BA
SF

18
7,

45
8

51
.7

3%
2,

44
9,

68
7

73
2,

38
4,

55
5

41
.0

6%
16

,6
98

,0
76

,8
21

37
,8

18
,1

18
71

.2
5%

3,
65

2,
78

9,
66

8
28

2,
14

0
19

.2
5%

1,
16

3,
05

9,
85

7
14

.5
0%

Ba
ye

r
22

4,
60

1
28

.1
3%

3,
17

3,
87

2
81

8,
56

4,
10

0
0.

63
%

20
,8

05
,1

74
,3

50
55

,8
64

,6
48

65
.5

3%
4,

22
2,

94
0,

74
5

37
4,

20
8

15
.6

9%
1,

49
6,

73
7,

47
0

5.
02

%
BM

W
 (

*)
63

,6
18

61
.2

9%
80

8,
86

5
20

7,
72

5,
20

0
37

.0
8%

3,
43

1,
79

5,
00

0
12

,3
00

,1
16

42
.1

6%
36

4,
39

1,
62

7
13

8,
54

7
13

6.
50

%
47

5,
07

4,
39

0
12

6.
45

%
C

om
m

er
zb

an
k

18
0,

54
3

87
.6

0%
1,

85
2,

45
7

35
7,

13
8,

87
3

7.
93

%
6,

02
3,

55
9,

45
6

26
,8

65
,8

74
36

.4
8%

72
9,

12
0,

08
8

27
0,

66
5

5.
43

%
67

9,
88

8,
27

1
-2

7.
58

%
D

ai
m

le
rC

hr
ys

le
r

1,
09

9,
70

3
11

1.
22

%
8,

07
7,

69
9

4,
50

5,
29

4,
45

0
53

.5
9%

49
,3

65
,0

94
,8

00
29

7,
31

7,
33

4
85

.1
9%

7,
28

1,
40

8,
63

1
1,

60
5,

10
8

10
3.

95
%

7,
46

0,
65

2,
05

1
43

.0
9%

D
eg

us
sa

-H
ül

s
5,

53
9

-4
8.

05
%

10
4,

97
7

15
,8

27
,2

00
-4

9.
59

%
36

3,
53

1,
80

0
83

1,
05

1
-6

8.
69

%
13

,8
91

,0
91

13
,1

54
22

.9
6%

41
,4

95
,3

99
24

.5
0%

D
eu

ts
ch

e 
Ba

nk
82

4,
69

1
55

.4
4%

7,
46

6,
60

9
5,

47
7,

74
4,

80
0

12
.6

4%
69

,3
96

,1
87

,8
50

36
8,

59
4,

89
7

52
.6

4%
7,

71
1,

20
2,

22
9

1,
21

7,
23

9
57

.3
6%

9,
32

9,
14

4,
01

3
41

.6
9%

D
eu

ts
ch

e 
Po

st
25

,5
58

-
16

7,
23

8
41

,0
16

,5
00

-
32

6,
51

7,
60

0
2,

24
9,

41
7

-
14

,0
63

,0
15

41
,4

27
-

74
,3

01
,4

99
-

D
eu

ts
ch

e 
Te

le
ko

m
1,

75
7,

05
4

63
.0

9%
17

,7
34

,8
14

3,
45

6,
54

0,
80

0
-2

6.
46

%
52

,4
90

,5
02

,6
00

41
9,

76
1,

05
1

-9
.3

3%
7,

96
0,

71
1,

04
1

3,
90

6,
03

0
15

7.
91

%
9,

31
8,

59
0,

71
4

18
.0

8%
E.

O
N

85
,3

33
-3

.1
6%

2,
19

1,
76

6
50

5,
03

4,
60

0
-1

.6
5%

17
,9

50
,2

36
,4

50
21

,6
27

,9
67

-1
1.

71
%

3,
50

5,
25

0,
01

9
16

2,
61

2
-1

.4
7%

95
2,

60
6,

18
1

4.
62

%
Ep

co
s

30
,8

93
15

.4
3%

34
8,

35
0

14
8,

13
4,

95
0

-4
1.

38
%

2,
49

2,
35

9,
90

0
9,

31
2,

45
7

-5
2.

55
%

19
7,

39
5,

89
6

32
,7

09
-1

2.
32

%
18

3,
56

6,
74

6
-5

2.
14

%
Fr

es
en

iu
s 

M
ed

ic
al

 C
ar

e
7,

89
2

30
5.

97
%

50
,3

52
61

,7
10

,5
00

21
3.

20
%

43
8,

88
5,

50
0

1,
78

8,
75

0
25

0.
10

%
25

,3
25

,1
55

9,
62

0
27

8.
59

%
78

,2
87

,4
98

23
8.

30
%

H
en

ke
l V

z.
3,

80
2

-2
3.

27
%

75
,3

18
25

,4
42

,2
50

-2
0.

16
%

57
1,

68
1,

55
0

1,
24

2,
72

0
-5

0.
92

%
38

,2
43

,4
35

16
,6

47
22

2.
30

%
11

5,
27

2,
74

8
23

2.
80

%
H

yp
oV

er
ei

ns
ba

nk
10

1,
45

9
17

2.
12

%
93

0,
29

0
34

2,
79

4,
20

0
45

.3
4%

7,
17

4,
01

8,
50

0
19

,4
77

,3
85

10
8.

52
%

1,
36

0,
99

5,
05

7
11

7,
34

0
17

4.
31

%
52

4,
76

2,
89

0
91

.4
6%

In
fin

eo
n 

Te
ch

no
lo

gi
es

22
4,

28
3

17
9.

55
%

1,
72

6,
26

3
39

3,
49

7,
10

0
-1

3.
59

%
6,

35
5,

86
6,

60
0

60
,3

88
,8

55
35

.1
3%

79
6,

53
2,

86
5

46
0,

10
9

33
2.

32
%

1,
24

8,
84

2,
92

5
76

.9
5%

Li
nd

e
4,

38
6

-6
7.

35
%

14
8,

25
6

20
,3

75
,0

45
-6

7.
98

%
95

7,
72

9,
70

8
63

3,
72

6
-7

8.
80

%
13

2,
15

9,
57

9
19

,7
76

25
.7

9%
98

,7
04

,5
69

31
.1

3%
Lu

ft
ha

ns
a 

V
N

A
79

,2
95

-1
.9

4%
1,

36
8,

11
9

98
,5

06
,1

00
-4

5.
74

%
3,

68
5,

81
1,

10
0

6,
64

6,
00

4
-3

9.
19

%
59

4,
64

3,
84

5
94

,6
55

19
.7

6%
15

7,
40

5,
44

7
-1

2.
94

%
M

A
N

7,
50

7
-5

9.
92

%
92

,9
84

16
,3

67
,1

00
-7

0.
67

%
26

9,
35

2,
40

0
84

0,
59

1
-7

2.
96

%
15

,8
38

,4
82

14
,9

11
-3

2.
59

%
38

,7
12

,4
99

-4
5.

72
%

M
et

ro
42

,8
39

14
.5

0%
34

9,
05

0
16

8,
35

9,
80

0
-6

.4
3%

1,
61

8,
91

2,
30

0
7,

74
9,

08
2

0.
90

%
71

,5
40

,1
91

80
,2

12
55

.7
9%

34
4,

93
5,

09
3

42
.9

7%
M

LP
 V

z.
8,

89
9

-
32

,7
35

62
,5

72
,3

00
-

27
5,

25
0,

30
0

3,
02

9,
10

6
-

16
,6

57
,6

98
7,

46
7

-
53

,6
74

,8
49

-
M

ün
ch

en
er

 R
üc

k 
V

N
A

83
,3

10
10

5.
02

%
54

6,
49

5
1,

23
6,

41
2,

00
0

73
.4

6%
9,

35
5,

00
0,

55
0

50
,8

29
,1

06
59

.5
9%

75
7,

24
3,

41
9

84
,3

84
16

1.
49

%
1,

29
8,

83
3,

47
4

13
1.

54
%

Pr
eu

ss
ag

22
,9

50
2.

00
%

27
1,

58
9

62
,5

38
,2

00
-2

3.
80

%
1,

14
4,

74
9,

60
0

3,
31

3,
35

4
-3

6.
58

%
11

8,
95

5,
53

4
39

,9
35

-3
1.

17
%

12
4,

46
4,

19
8

-4
7.

05
%

R
W

E
84

,5
92

-6
1.

33
%

1,
13

1,
39

7
39

5,
54

8,
05

0
-7

2.
92

%
6,

58
2,

88
9,

30
0

13
,7

50
,8

31
-9

4.
35

%
1,

13
6,

21
7,

79
1

12
5,

94
4

-7
0.

79
%

56
2,

21
9,

33
9

-8
1.

33
%

SA
P 

(*
*)

19
5,

74
6

19
4.

28
%

1,
40

8,
63

0
2,

56
8,

86
6,

90
0

56
.3

1%
22

,8
17

,6
07

,3
90

20
5,

21
2,

65
0

99
.1

4%
2,

14
3,

60
4,

80
1

29
5,

01
1

42
0.

04
%

4,
61

5,
76

1,
80

8
21

9.
05

%
Sc

he
rin

g
26

,4
58

58
.3

3%
27

1,
75

1
15

5,
58

3,
05

3
35

.0
6%

1,
93

4,
39

6,
82

6
7,

16
6,

70
7

43
.4

7%
25

8,
90

3,
96

1
41

,7
27

12
8.

34
%

23
6,

42
0,

16
9

95
.7

8%
Si

em
en

s
94

1,
37

3
22

4.
09

%
6,

60
0,

34
2

4,
85

2,
53

8,
82

6
12

.9
1%

80
,0

59
,6

41
,1

18
45

0,
00

1,
01

2
72

.7
2%

11
,6

16
,2

63
,3

75
1,

07
6,

01
9

15
7.

57
%

6,
63

1,
39

4,
66

6
4.

62
%

Th
ys

se
n 

K
ru

pp
76

,1
27

-2
5.

42
%

96
2,

76
2

95
,6

64
,0

50
-4

3.
40

%
1,

59
4,

18
9,

25
0

6,
86

8,
76

7
-5

0.
84

%
11

0,
10

4,
74

3
13

6,
83

0
-2

6.
44

%
20

1,
00

1,
79

6
-4

1.
88

%
V

ol
ks

w
ag

en
 (

*)
 

18
5,

54
4

6.
52

%
2,

36
5,

11
9

82
0,

56
6,

90
0

-1
5.

97
%

15
,1

44
,8

64
,9

00
49

,5
63

,4
51

-0
.7

4%
1,

99
8,

81
1,

93
7

38
0,

42
0

20
.6

0%
1,

88
8,

00
9,

91
2

12
.5

0%
O

pt
io

ns
 o

n 
D

A
X

®
C

om
po

ne
nt

 E
qu

it
ie

s 
- 

To
ta

l
6,

78
1,

08
3

70
.3

0%
64

,4
31

,3
18

30
,2

97
,3

95
,2

52
11

.0
2%

42
7,

06
1,

81
6,

11
9

2,
29

2,
30

0,
56

1
22

.8
8%

58
,6

97
,7

63
,7

58
11

,4
06

,7
68

85
.1

1%
54

,8
20

,6
27

,6
13

28
.5

6%

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

V
ol

um
e 

in
 E

U
R

Pa
id

 P
re

m
iu

m
s 

in
 E

U
R

O
pe

n 
In

te
re

st
V

al
ue

 o
f 

O
pe

n 
In

te
re

st
 i

n 
EU

R
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

O
ct

 ’
01

C
ha

ng
e 

Yo
Y

To
ta

l 
20

01
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

10
/3

1/
01

  
C

ha
ng

e 
Yo

Y
10

/3
1/

01
 

C
ha

ng
e 

Yo
Y

O
pt

io
ns

 o
n 

G
er

m
an

 E
qu

it
ie

s
D

re
sd

ne
r 

Ba
nk

5,
77

7
-9

4.
38

%
1,

86
5,

51
9

26
,0

08
,0

00
-9

4.
48

%
11

,7
88

,9
28

,9
00

2,
64

2,
47

6
-8

8.
82

%
1,

67
2,

31
3,

19
8

55
,7

00
-6

6.
13

%
25

7,
29

5,
09

5
-6

5.
71

%
K

ar
st

ad
t

4,
23

3
-7

5.
56

%
12

2,
95

3
14

,9
60

,0
00

-7
5.

67
%

52
2,

53
3,

60
0

43
2,

19
6

-9
2.

05
%

49
,4

56
,3

41
6,

81
5

-6
3.

42
%

23
,5

94
,8

00
-6

3.
40

%
O

pt
io

ns
 o

n 
G

er
m

an
 E

qu
it

ie
s 

- 
To

ta
l

10
,0

10
-9

1.
66

%
1,

98
8,

47
2

40
,9

68
,0

00
-9

2.
31

%
12

,3
11

,4
62

,5
00

3,
07

4,
67

2
-8

9.
42

%
1,

72
1,

76
9,

53
9

62
,5

15
-6

5.
86

%
28

0,
88

9,
89

4
-6

5.
53

%



Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

V
ol

um
e 

in
 E

U
R

Pa
id

 P
re

m
iu

m
s 

in
 E

U
R

O
pe

n 
In

te
re

st
V

al
ue

 o
f 

O
pe

n 
In

te
re

st
 i

n 
EU

R
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

O
ct

 ’
01

C
ha

ng
e 

Yo
Y

To
ta

l 
20

01
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

10
/3

1/
01

  
C

ha
ng

e 
Yo

Y
10

/3
1/

01
 

C
ha

ng
e 

Yo
Y

O
pt

io
ns

 o
n 

G
er

m
an

 E
qu

it
ie

s
D

re
sd

ne
r 

Ba
nk

5,
77

7
-9

4.
38

%
1,

86
5,

51
9

26
,0

08
,0

00
-9

4.
48

%
11

,7
88

,9
28

,9
00

2,
64

2,
47

6
-8

8.
82

%
1,

67
2,

31
3,

19
8

55
,7

00
-6

6.
13

%
25

7,
29

5,
09

5
-6

5.
71

%
K

ar
st

ad
t

4,
23

3
-7

5.
56

%
12

2,
95

3
14

,9
60

,0
00

-7
5.

67
%

52
2,

53
3,

60
0

43
2,

19
6

-9
2.

05
%

49
,4

56
,3

41
6,

81
5

-6
3.

42
%

23
,5

94
,8

00
-6

3.
40

%
O

pt
io

ns
 o

n 
G

er
m

an
 E

qu
it

ie
s 

- 
To

ta
l

10
,0

10
-9

1.
66

%
1,

98
8,

47
2

40
,9

68
,0

00
-9

2.
31

%
12

,3
11

,4
62

,5
00

3,
07

4,
67

2
-8

9.
42

%
1,

72
1,

76
9,

53
9

62
,5

15
-6

5.
86

%
28

0,
88

9,
89

4
-6

5.
53

%

O
pt

io
ns

 o
n 

SM
I®

C
om

po
ne

nt
 E

qu
it

ie
s

A
BB

 A
se

a 
Br

ow
n 

Bo
ve

ri 
B 

18
6,

97
0

-4
6.

47
%

2,
56

8,
23

6
15

9,
44

6,
94

8
-6

0.
56

%
2,

58
4,

67
5,

11
8

18
,8

84
,4

48
-2

8.
81

%
22

4,
14

8,
41

8
55

3,
53

2
-3

5.
58

%
55

9,
29

3,
05

4
-4

4.
57

%
A

de
cc

o 
N

14
,5

15
-1

3.
09

%
13

2,
60

3
72

,3
56

,6
66

-4
3.

93
%

84
1,

52
8,

30
6

3,
66

2,
28

5
-4

4.
71

%
49

,5
07

,6
04

25
,0

94
-1

0.
62

%
13

7,
06

4,
28

0
-4

3.
48

%
A

lu
su

is
se

-L
on

za
 H

ol
di

ng
 R

 
0

-
1

0
-

10
,8

90
0

-
7,

72
5

0
-1

00
.0

0%
0

-1
00

.0
0%

C
ib

a 
Sp

ec
ia

lit
y 

C
he

m
ic

al
s 

R
 

10
4,

59
6

-3
8.

73
%

78
6,

22
4

72
,0

39
,5

43
-4

0.
85

%
57

2,
85

9,
25

3
3,

26
4,

18
7

-4
0.

33
%

27
,0

02
,5

78
24

4,
61

9
-3

7.
79

%
17

9,
30

9,
12

7
-3

9.
53

%
C

la
ria

nt
 R

 
25

,4
21

-4
3.

95
%

24
5,

52
4

47
,3

59
,4

23
-7

2.
37

%
76

6,
40

5,
70

3
5,

73
0,

81
0

-6
0.

96
%

75
,5

90
,7

09
60

,8
09

-4
5.

78
%

15
2,

51
3,

03
0

-6
8.

43
%

C
re

di
t 

Su
is

se
 G

ro
up

 R
 

71
0,

43
4

-4
2.

75
%

9,
33

6,
31

4
2,

90
9,

44
3,

30
6

6.
93

%
24

,6
64

,9
66

,9
57

11
2,

02
2,

16
5

-3
1.

57
%

1,
18

2,
43

6,
43

6
1,

81
1,

17
1

-1
2.

13
%

8,
80

7,
01

3,
91

2
95

.2
0%

G
iv

au
da

n
9,

52
3

54
.8

0%
96

,6
40

31
,4

25
,7

47
63

.8
0%

30
5,

06
0,

94
7

1,
01

3,
29

1
16

.6
2%

19
,2

12
,9

38
31

,8
09

61
.3

8%
10

5,
40

6,
72

4
62

.7
8%

H
O

LC
IM

24
,3

67
83

.5
3%

18
5,

88
9

53
,3

41
,2

31
-6

7.
93

%
84

9,
89

9,
06

1
2,

27
0,

80
1

-5
8.

37
%

30
,2

68
,1

39
72

,4
40

26
5.

45
%

17
1,

62
8,

74
8

-3
4.

53
%

Ju
liu

s 
Bä

r
4,

78
0

-
70

,4
48

16
,7

80
,0

11
-

31
7,

81
0,

18
5

84
8,

54
3

-
14

,7
51

,4
46

13
,4

92
-

53
,5

75
,2

67
-

K
ud

el
sk

i
13

,0
91

-
72

,4
39

75
,8

77
,8

67
-

66
9,

86
2,

07
7

7,
66

6,
11

4
-

53
,8

43
,2

63
15

,0
75

-
99

,0
40

,7
66

-
Lo

nz
a 

G
ro

up
7,

27
8

75
.4

6%
60

,3
82

46
,5

38
,7

19
92

.9
2%

39
3,

16
2,

05
7

2,
21

9,
05

8
21

7.
71

%
23

,9
75

,1
45

16
,2

59
59

.3
1%

10
7,

32
7,

54
4

74
.9

1%
N

es
tlé

 R
 

11
7,

81
0

22
.0

0%
1,

00
1,

99
4

2,
66

2,
31

7,
70

2
14

.0
1%

24
,1

12
,6

46
,4

57
96

,1
83

,7
34

19
.0

7%
96

7,
55

7,
55

5
21

9,
26

4
13

.1
1%

5,
23

4,
63

3,
93

9
20

.9
4%

N
ov

ar
tis

 R
 

52
5,

66
4

32
3.

27
%

2,
58

1,
60

4
2,

31
3,

90
4,

10
4

3.
81

%
18

,6
22

,0
27

,3
67

10
7,

90
5,

74
2

43
.4

9%
72

9,
75

8,
13

9
74

1,
90

5
20

7.
53

%
3,

54
7,

78
0,

95
5

-1
2.

81
%

R
ic

he
m

on
t

73
6

-
5,

79
1

16
,2

12
,4

82
-

16
1,

28
4,

28
5

50
6,

22
5

-
8,

56
6,

52
3

1,
87

2
-

51
,6

10
,9

71
-

R
oc

he
 H

ol
di

ng
 (

Ba
sk

et
)

2
-9

9.
97

%
20

,2
50

24
,5

01
-9

9.
97

%
22

8,
49

1,
12

2
8,

12
6

-9
9.

72
%

14
,5

32
,6

09
12

,1
12

-9
4.

11
%

15
2,

97
4,

20
5

-9
3.

88
%

R
oc

he
 N

ES
19

8,
78

0
17

.9
0%

2,
03

7,
15

2
1,

61
2,

90
3,

01
5

-1
2.

64
%

19
,1

08
,1

21
,0

06
83

,5
84

,9
01

81
.9

6%
99

9,
89

0,
56

0
58

7,
46

4
10

5.
05

%
5,

37
9,

99
0,

46
6

70
.2

0%
SA

ir 
G

ro
up

 R
 

30
,2

74
14

6.
77

%
59

7,
59

4
14

,7
40

,7
00

-2
7.

68
%

49
8,

31
0,

37
9

13
,3

21
,5

74
85

3.
82

%
59

,8
90

,9
64

62
,3

06
92

.3
0%

44
,6

10
,1

61
-2

6.
52

%
Se

ro
no

19
,5

96
-

97
,6

08
18

3,
07

8,
33

7
-

98
9,

99
9,

16
3

8,
33

3,
56

7
-

53
,5

08
,3

99
24

,6
32

-
24

4,
33

6,
43

2
-

Su
lz

er
 R

 
23

9
-9

8.
60

%
90

,1
75

97
6,

65
6

-9
9.

27
%

58
6,

14
9,

79
9

27
1,

83
3

-9
4.

95
%

35
,6

81
,4

29
7,

39
9

-7
6.

45
%

36
,7

67
,1

68
-8

5.
11

%
Sw

at
ch

 G
ro

up
 R

 
7,

66
9

-4
8.

19
%

11
8,

77
3

14
,7

71
,8

06
-7

0.
07

%
30

9,
69

0,
42

7
80

9,
87

3
-6

1.
25

%
18

,4
57

,1
22

16
,1

83
-3

4.
61

%
38

,0
28

,8
74

-5
4.

65
%

Sw
is

s 
Li

fe
 R

 
17

,1
25

-4
0.

69
%

15
4,

32
5

83
,0

84
,8

70
-7

0.
01

%
1,

18
4,

75
3,

84
2

4,
14

6,
81

8
-6

3.
12

%
39

,6
06

,0
89

36
,9

04
-2

5.
83

%
22

2,
11

4,
77

6
-5

0.
06

%
Sw

is
s 

R
e 

R
 

15
5,

32
9

26
4.

78
%

63
7,

10
2

1,
74

8,
47

3,
88

6
79

.1
0%

11
,5

49
,3

58
,1

57
10

9,
40

5,
74

0
27

4.
27

%
54

6,
97

5,
01

5
18

7,
11

9
79

.9
4%

2,
14

0,
10

2,
21

0
-4

.9
3%

Sw
is

sc
om

 N
34

,4
36

-7
6.

39
%

73
5,

03
5

10
8,

35
5,

42
8

-7
6.

13
%

2,
29

1,
52

6,
89

7
4,

20
1,

87
3

-9
1.

46
%

15
3,

52
6,

20
8

20
3,

00
0

-2
1.

17
%

64
0,

05
9,

67
5

-3
2.

47
%

Sy
ng

en
ta

34
,1

70
-

31
9,

06
5

18
,6

25
,8

76
-

19
6,

40
2,

53
9

81
0,

12
4

-
10

,7
29

,6
64

68
,9

31
-

40
,3

57
,1

77
-

U
BS

 R
 

35
1,

92
7

-4
0.

63
%

6,
52

6,
73

2
1,

79
4,

40
8,

96
3

91
.2

2%
16

,4
10

,6
23

,6
02

80
,6

52
,9

20
49

.2
6%

78
4,

77
7,

55
5

1,
03

5,
54

9
-1

2.
96

%
5,

79
6,

32
5,

35
4

21
0.

79
%

U
na

xi
s

12
,5

34
-

98
,1

07
12

,6
64

,1
94

-
17

0,
97

9,
85

4
76

1,
82

9
-

22
,4

53
,2

46
30

,9
04

-
30

,6
99

,7
21

-
Zu

ric
h 

A
lli

ed
20

2,
00

5
94

.0
7%

2,
01

5,
60

6
52

3,
22

9,
90

5
-1

0.
45

%
8,

65
8,

19
3,

88
8

41
,8

40
,4

10
10

5.
05

%
68

1,
81

4,
81

4
47

5,
69

4
-

1,
86

2,
36

8,
67

9
-

O
pt

io
ns

 o
n 

SM
I®

C
om

po
ne

nt
 E

qu
it

ie
s 

- 
To

ta
l

2,
80

9,
27

1
-1

2.
27

%
30

,5
91

,6
13

14
,5

92
,3

81
,8

85
6.

55
%

13
7,

04
4,

79
9,

33
8

71
0,

32
6,

99
1

18
.0

2%
6,

82
8,

47
0,

28
9

6,
55

5,
53

8
7.

10
%

35
,8

34
,9

33
,2

15
33

.2
4%

O
pt

io
ns

 o
n 

D
J 

Eu
ro

ST
O

X
X

 5
0SM

Eq
ui

ti
es

A
BN

 A
m

ro
5,

59
7

32
7.

91
%

59
,5

97
9,

82
0,

30
0

17
8.

84
%

12
8,

10
9,

50
0

52
4,

90
2

18
7.

88
%

6,
19

1,
68

9
27

,3
42

-2
3.

68
%

61
,3

86
,5

99
-2

7.
91

%
A

eg
on

5,
76

2
11

8.
01

%
47

,3
99

17
,1

92
,4

00
51

.4
5%

16
2,

63
5,

00
0

1,
11

6,
28

2
18

7.
43

%
8,

08
3,

20
4

10
,4

54
35

2.
36

%
32

,6
03

,1
99

22
7.

25
%

A
ho

ld
2,

89
0

14
44

00
.0

0%
26

,6
20

8,
92

2,
40

0
12

38
22

.2
2%

87
,2

14
,2

00
25

9,
47

2
18

52
37

.1
4%

4,
99

1,
94

5
6,

95
4

34
76

00
.0

0%
21

,8
02

,0
00

30
27

05
.5

6%
A

ve
nt

is
2,

29
0

-
16

,8
09

19
,4

42
,7

50
-

14
9,

11
0,

50
0

73
9,

21
3

-
5,

63
5,

90
1

2,
90

7
-

24
,7

71
,0

00
-

A
X

A
-U

A
P

3,
65

7
-

9,
58

6
8,

70
1,

85
0

-
38

,4
78

,7
25

73
3,

98
0

-
2,

21
1,

79
1

3,
63

6
-

8,
90

5,
12

5
-

BN
P 

Pa
rib

as
41

4
-

1,
36

7
3,

90
1,

50
0

-
13

,4
79

,0
00

94
,4

46
-

37
7,

17
8

37
3

-
3,

65
1,

50
0

-
C

ar
re

fo
ur

48
9

-
2,

11
2

2,
81

4,
40

0
-

12
,7

83
,5

00
65

,0
88

-
48

1,
51

9
31

2
-

1,
86

2,
50

0
-

EN
I

96
2

-1
1.

90
%

10
,4

96
7,

17
4,

00
0

13
2.

77
%

40
,5

14
,2

50
63

8,
21

0
27

.9
4%

5,
21

6,
96

5
74

7
-8

6.
47

%
5,

51
4,

00
0

-6
1.

08
%

Fr
an

ce
 T

el
ec

om
3,

61
4

-
47

,7
82

14
,2

90
,6

00
-

30
7,

47
1,

50
0

1,
40

1,
20

4
-

19
,1

57
,0

83
1,

72
5

-
7,

09
6,

00
0

-
G

en
er

al
i

92
5

-2
6.

59
%

8,
12

7
2,

87
0,

60
0

-3
4.

49
%

28
,3

93
,8

00
64

,0
53

-8
7.

01
%

1,
57

0,
75

3
1,

05
6

-7
4.

99
%

3,
49

6,
40

0
-7

4.
62

%
IN

G
11

,3
28

11
7.

72
%

74
,5

65
33

,3
82

,6
62

-1
3.

90
%

39
4,

57
3,

15
1

2,
25

2,
65

5
20

.1
2%

16
,3

59
,9

65
32

,3
20

17
9.

68
%

10
1,

54
7,

50
7

28
.2

5%
K

PN
20

,2
32

21
11

.1
5%

79
,9

21
10

,0
42

,8
00

37
6.

41
%

66
,1

50
,0

10
1,

03
7,

08
2

12
75

.4
4%

8,
40

3,
39

3
24

,9
80

26
30

.0
5%

13
,9

00
,5

10
55

9.
42

%
L'

O
ré

al
87

8
-

7,
04

0
7,

37
6,

50
0

-
56

,8
91

,2
50

24
2,

24
8

-
1,

93
6,

76
4

83
1

-
6,

94
1,

75
0

-
O

ra
ng

e
42

-
72

39
,9

00
-

67
,3

00
2,

05
8

-
3,

61
8

47
-

45
,4

00
-

Ph
ili

ps
 S

t.
23

,0
13

26
0.

88
%

23
6,

89
5

58
,9

80
,2

00
10

0.
72

%
76

6,
13

2,
12

3
8,

59
3,

78
1

35
8.

58
%

59
,7

51
,1

45
37

,6
89

47
6.

37
%

10
6,

26
8,

39
8

23
6.

27
%

R
oy

al
 D

ut
ch

14
,0

22
-1

0.
73

%
99

,5
45

81
,7

78
,2

50
-2

4.
78

%
64

3,
68

1,
25

0
4,

57
7,

51
0

-4
3.

00
%

22
,4

13
,3

08
20

,7
44

3.
47

%
12

7,
40

7,
24

7
-3

.7
5%

Te
le

co
m

 I
ta

lia
21

4
12

2.
92

%
9,

07
7

1,
03

8,
50

0
60

.5
1%

51
,6

09
,0

00
27

,9
25

-6
5.

99
%

3,
11

4,
99

5
1,

37
6

73
9.

02
%

8,
10

3,
00

0
60

2.
47

%
To

ta
l F

in
a

1,
20

4
-

9,
39

6
18

,8
06

,5
00

-
15

0,
65

2,
00

0
56

8,
06

8
-

5,
35

1,
85

9
1,

07
3

-
14

,4
82

,0
00

-
U

ni
le

ve
r

9,
70

6
18

0.
28

%
38

,5
19

57
,0

32
,7

50
19

3.
83

%
23

7,
80

3,
80

0
1,

71
4,

26
2

67
.6

5%
8,

55
0,

53
1

9,
21

7
13

1.
23

%
54

,5
42

,1
49

14
7.

43
%

V
iv

en
di

 U
ni

ve
rs

al
1,

73
2

-
10

,2
42

9,
60

4,
60

0
-

65
,8

69
,3

00
28

8,
38

2
-

3,
10

9,
79

8
1,

83
8

-
10

,4
24

,8
50

-
O

pt
io

ns
 o

n 
D

J 
Eu

ro
 S

TO
X

X
 5

0SM
Eq

ui
ti

es
 -

 T
ot

al
10

8,
97

1
18

6.
26

%
79

5,
16

7
37

3,
21

3,
46

2
68

.5
8%

3,
40

1,
61

9,
15

9
24

,9
40

,8
21

71
.7

3%
18

2,
91

3,
40

4
18

5,
62

1
10

3.
78

%
61

4,
75

1,
13

2
57

.0
1%

O
pt

io
ns

 o
n 

N
eu

er
 M

ar
kt

 E
qu

it
ie

s
A

ix
tr

on
5,

51
6

-
13

,6
04

12
,1

82
,7

00
-

33
,6

89
,5

00
1,

72
4,

99
6

-
4,

63
3,

51
0

7,
89

9
-

19
,6

42
,9

00
-

Br
oa

dv
is

io
n

22
6

-
54

3
58

,2
00

-
18

9,
10

0
10

,0
62

-
27

,6
97

34
0

-
11

6,
40

0
-

C
on

so
rs

 D
is

co
un

t-
Br

ok
er

2,
35

3
-2

1.
51

%
41

,8
67

2,
88

1,
70

0
-9

1.
14

%
14

7,
86

8,
25

0
41

8,
95

8
-8

0.
23

%
16

,7
06

,8
92

5,
08

3
-2

2.
33

%
11

,6
69

,2
50

-8
3.

41
%

EM
.T

V
 &

 M
er

ch
an

di
si

ng
4,

61
3

-9
1.

64
%

66
,1

46
1,

31
0,

98
0

-9
9.

55
%

58
,7

97
,4

80
25

8,
07

1
-9

8.
65

%
8,

38
9,

98
8

8,
01

9
-8

3.
68

%
3,

41
1,

12
0

-9
8.

91
%

In
te

rs
ho

p
8,

42
8

-2
0.

83
%

10
8,

46
8

1,
94

3,
62

0
-9

7.
43

%
91

,9
77

,9
60

34
5,

67
5

-9
7.

40
%

19
,2

78
,1

37
14

,5
18

58
.3

4%
8,

91
6,

61
0

-8
7.

23
%

M
ob

ilc
om

2,
05

4
-8

3.
28

%
36

,0
97

4,
04

0,
40

0
-9

5.
92

%
11

0,
32

9,
90

0
65

1,
23

5
-9

6.
10

%
16

,0
91

,1
57

5,
12

7
-7

2.
11

%
11

,7
65

,6
00

-9
4.

53
%

Q
ia

ge
n

3,
19

0
-

9,
76

0
6,

21
3,

60
0

-
20

,6
64

,0
00

61
4,

60
4

-
2,

03
5,

35
3

4,
73

2
-

9,
79

7,
50

0
-

T-
O

nl
in

e
9,

61
2

-6
3.

39
%

12
5,

77
2

8,
58

7,
76

0
-8

6.
41

%
16

6,
63

7,
90

0
1,

80
0,

33
9

-7
3.

86
%

35
,2

37
,2

39
28

,1
03

-4
3.

72
%

36
,9

28
,3

99
-7

5.
39

%
O

pt
io

ns
 o

n 
N

eu
er

 M
ar

kt
 E

qu
it

ie
s 

- 
To

ta
l

35
,9

92
-6

6.
47

%
40

2,
25

7
37

,2
18

,9
60

-9
3.

37
%

63
0,

15
4,

09
0

5,
82

3,
94

0
-8

9.
99

%
10

2,
39

9,
97

3
73

,8
21

-4
4.

57
%

10
2,

24
7,

77
8

-8
7.

50
%

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

V
ol

um
e 

in
 E

U
R

Pa
id

 P
re

m
iu

m
s 

in
 E

U
R

O
pe

n 
In

te
re

st
V

al
ue

 o
f 

O
pe

n 
In

te
re

st
 i

n 
EU

R
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

O
ct

 ’
01

C
ha

ng
e 

Yo
Y

To
ta

l 
20

01
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

10
/3

1/
01

  
C

ha
ng

e 
Yo

Y
10

/3
1/

01
 

C
ha

ng
e 

Yo
Y

O
pt

io
ns

 o
n 

N
or

di
c 

Eq
ui

ti
es

El
is

a 
C

om
m

un
ic

at
io

ns
2,

80
0

12
.0

0%
15

,7
10

3,
90

0,
00

0
-5

9.
08

%
31

,3
99

,7
00

24
6,

10
0

-3
6.

93
%

2,
74

4,
63

0
3,

41
5

-4
1.

65
%

4,
83

4,
00

0
-8

0.
82

%
Fo

rt
um

 O
yj

0
-

0
0

-
0

0
-

0
0

-1
00

.0
0%

0
-1

00
.0

0%
M

et
sä

-S
er

la
 O

yj
 B

0
-

49
0

-
19

3,
00

0
0

-
6,

26
0

0
-1

00
.0

0%
0

-1
00

.0
0%

N
ok

ia
 O

yj
 A

1,
60

4,
14

8
14

1.
39

%
11

,9
49

,3
71

3,
54

7,
14

6,
45

0
15

.9
8%

34
,5

35
,1

20
,6

00
33

2,
71

3,
93

9
30

.8
9%

3,
41

4,
33

5,
56

7
2,

86
5,

83
0

27
5.

04
%

7,
64

0,
44

3,
14

7
10

0.
42

%
So

ne
ra

-Y
ht

ym
ä 

O
yj

37
,4

97
-8

.6
6%

64
6,

59
2

22
,2

29
,8

40
-8

2.
44

%
87

5,
35

3,
76

0
2,

53
8,

65
3

-8
3.

26
%

12
2,

40
4,

08
7

13
7,

71
7

57
.0

8%
14

4,
63

2,
30

7
-6

3.
36

%
St

or
a-

En
so

O
yj

R
2

70
9

39
9

82
%

18
14

6
16

79
9

50
0

47
2

97
%

11
1

22
1

50
0

97
9

29
5

84
9

16
%

6
54

9
19

0
6

91
7

79
76

%
41

99
3

49
9

11
0

66
%



(*
) 

Th
e 

co
m

pa
ny

 h
as

 n
ot

 a
cc

ep
te

d 
th

e 
ta

ke
 o

ve
r 

co
de

(*
*)

 p
re

fe
re

nc
e 

sh
ar

es
 c

ha
ng

ed
 t

o 
or

di
na

ry
 s

ha
re

s

Pr
od

uc
ts

Tr
ad

ed
 C

on
tr

ac
ts

V
ol

um
e 

in
 E

U
R

Pa
id

 P
re

m
iu

m
s 

in
 E

U
R

O
pe

n 
In

te
re

st
V

al
ue

 o
f 

O
pe

n 
In

te
re

st
 i

n 
EU

R
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

O
ct

 ’
01

C
ha

ng
e 

Yo
Y

To
ta

l 
20

01
O

ct
 ’

01
C

ha
ng

e 
Yo

Y
To

ta
l 

20
01

10
/3

1/
01

  
C

ha
ng

e 
Yo

Y
10

/3
1/

01
 

C
ha

ng
e 

Yo
Y

O
pt

io
ns

 o
n 

N
or

di
c 

Eq
ui

ti
es

El
is

a 
C

om
m

un
ic

at
io

ns
2,

80
0

12
.0

0%
15

,7
10

3,
90

0,
00

0
-5

9.
08

%
31

,3
99

,7
00

24
6,

10
0

-3
6.

93
%

2,
74

4,
63

0
3,

41
5

-4
1.

65
%

4,
83

4,
00

0
-8

0.
82

%
Fo

rt
um

 O
yj

0
-

0
0

-
0

0
-

0
0

-1
00

.0
0%

0
-1

00
.0

0%
M

et
sä

-S
er

la
 O

yj
 B

0
-

49
0

-
19

3,
00

0
0

-
6,

26
0

0
-1

00
.0

0%
0

-1
00

.0
0%

N
ok

ia
 O

yj
 A

1,
60

4,
14

8
14

1.
39

%
11

,9
49

,3
71

3,
54

7,
14

6,
45

0
15

.9
8%

34
,5

35
,1

20
,6

00
33

2,
71

3,
93

9
30

.8
9%

3,
41

4,
33

5,
56

7
2,

86
5,

83
0

27
5.

04
%

7,
64

0,
44

3,
14

7
10

0.
42

%
So

ne
ra

-Y
ht

ym
ä 

O
yj

37
,4

97
-8

.6
6%

64
6,

59
2

22
,2

29
,8

40
-8

2.
44

%
87

5,
35

3,
76

0
2,

53
8,

65
3

-8
3.

26
%

12
2,

40
4,

08
7

13
7,

71
7

57
.0

8%
14

4,
63

2,
30

7
-6

3.
36

%
St

or
a-

En
so

 O
yj

 R
2,

70
9

39
9.

82
%

18
,1

46
16

,7
99

,5
00

47
2.

97
%

11
1,

22
1,

50
0

97
9,

29
5

84
9.

16
%

6,
54

9,
19

0
6,

91
7

79
.7

6%
41

,9
93

,4
99

11
0.

66
%

Ti
et

o 
En

at
or

 C
or

po
ra

tio
n

11
,6

07
46

96
.2

8%
51

,7
88

26
,7

23
,8

00
47

41
.2

7%
13

4,
57

4,
90

0
1,

64
0,

51
8

65
87

.8
0%

10
,4

65
,2

15
13

,8
36

36
2.

43
%

31
,8

63
,4

99
22

3.
84

%
U

PM
-K

ym
m

en
e 

O
yj

35
,9

20
96

9.
05

%
21

7,
28

7
12

2,
18

9,
20

0
10

38
.1

3%
72

6,
91

1,
40

0
5,

40
8,

25
9

93
1.

48
%

48
,8

51
,1

51
43

,5
94

29
1.

93
%

14
7,

00
4,

79
7

31
8.

97
%

O
pt

io
ns

 o
n 

N
or

di
c 

Eq
ui

ti
es

 -
 T

ot
al

1,
69

4,
68

1
13

7.
94

%
12

,8
98

,9
43

3,
73

8,
98

8,
79

0
16

.5
2%

36
,4

14
,7

74
,8

60
34

3,
52

6,
76

4
27

.0
4%

3,
60

5,
35

6,
10

0
3,

07
1,

30
9

25
0.

65
%

8,
01

0,
77

1,
25

0
86

.3
9%

O
pt

io
ns

 o
n 

U
S 

Eq
ui

ti
es

A
O

L 
Ti

m
e 

W
ar

ne
r

1,
06

2
-

1,
35

9
4,

03
7,

00
0

-
5,

07
8,

60
0

20
6,

84
4

-
26

3,
10

9
69

3
-

2,
53

5,
00

0
-

C
is

co
 S

ys
te

m
s

64
4

-
98

4
1,

18
6,

40
0

-
1,

67
5,

60
0

12
5,

07
4

-
18

7,
38

4
80

4
-

1,
37

9,
10

0
-

C
iti

gr
ou

p
2,

27
1

-
2,

46
9

10
,9

07
,3

50
-

11
,7

16
,9

50
59

3,
93

4
-

62
3,

91
0

2,
04

4
-

9,
67

4,
55

0
-

EM
C

32
7

-
37

9
46

8,
80

0
-

54
8,

10
0

46
,1

42
-

51
,5

05
21

7
-

30
7,

30
0

-
G

en
er

al
 E

le
ct

ric
1,

61
9

-
1,

66
3

6,
97

8,
20

0
-

7,
16

2,
00

0
38

3,
34

6
-

38
9,

23
6

1,
15

6
-

5,
01

9,
00

0
-

IB
M

2,
42

3
-

6,
66

2
26

,6
65

,5
00

-
69

,8
88

,0
00

87
4,

34
0

-
2,

54
0,

21
7

1,
65

9
-

18
,2

71
,0

00
-

In
te

l
1,

00
1

-
1,

08
7

2,
76

9,
60

0
-

2,
94

5,
30

0
12

3,
87

2
-

17
6,

29
6

49
6

-
1,

34
5,

50
0

-
M

ic
ro

so
ft

2,
80

6
-

4,
26

6
16

,8
07

,8
00

-
25

,0
43

,7
50

94
5,

05
1

-
1,

43
8,

86
2

2,
73

0
-

15
,7

09
,2

00
-

O
ra

cl
e

19
7

-
25

3
28

1,
70

0
-

35
6,

10
0

25
,8

22
-

38
,8

90
22

2
-

32
4,

60
0

-
Su

n 
M

ic
ro

sy
st

em
s

52
9

-
63

2
54

2,
95

0
-

63
5,

65
0

73
,5

56
-

84
,6

32
36

4
-

37
4,

95
0

-
O

pt
io

ns
 o

n 
U

S 
Eq

ui
ti

es
 -

 T
ot

al
12

,8
79

-
19

,7
54

70
,6

45
,3

00
-

12
5,

05
0,

05
0

3,
39

7,
98

1
-

5,
79

4,
04

1
10

,3
85

-
54

,9
40

,1
99

-

Eq
ui

ty
 O

pt
io

ns
 -

 T
ot

al
11

,4
52

,8
87

40
.3

3%
11

1,
12

7,
52

4
49

,1
50

,8
11

,6
49

8.
00

%
61

6,
98

9,
67

6,
11

6
3,

38
3,

39
1,

73
0

19
.1

5%
71

,1
44

,4
67

,1
04

21
,3

65
,9

57
57

.5
0%

99
,7

19
,1

61
,0

80
31

.4
6%

M
on

ey
 M

ar
ke

t 
Pr

od
uc

ts
O

ne
-M

on
th

 E
ur

ib
or

 F
ut

ur
e

0
-

0
0

-
0

-
-

-
0

-
0

-
Th

re
e-

M
on

th
 E

ur
ib

or
 F

ut
ur

e
46

,7
08

-4
0.

34
%

58
2,

98
5

45
,1

86
,3

61
,5

00
-3

9.
16

%
56

0,
36

0,
94

1,
30

0
-

-
-

23
,0

48
-3

9.
03

%
22

,3
12

,3
53

,1
50

-3
7.

73
%

O
pt

io
n 

on
 T

hr
ee

-M
on

th
 E

ur
ib

or
 F

ut
ur

e
0

-
0

0
-

0
-

-
-

0
-

0
-

Th
re

e-
M

on
th

 E
ur

om
ar

k 
Fu

tu
re

0
-

0
0

-
0

-
-

-
0

-1
00

.0
0%

0
-1

00
.0

0%
M

on
ey

 M
ar

ke
t 

Pr
od

uc
ts

 -
 F

ut
ur

es
46

,7
08

-4
0.

34
%

58
2,

98
5

45
,1

86
,3

61
,5

00
-3

9.
16

%
56

0,
36

0,
94

1,
30

0
-

-
-

23
,0

48
-3

9.
57

%
22

,3
12

,3
53

,1
50

-3
8.

01
%

M
on

ey
 M

ar
ke

t 
Pr

od
uc

ts
 -

 O
pt

io
ns

 o
n 

Fu
tu

re
s

0
-

0
0

-
0

-
-

-
0

-
0

-
M

on
ey

 M
ar

ke
t 

Pr
od

uc
ts

 -
 T

ot
al

46
,7

08
-4

0.
34

%
58

2,
98

5
45

,1
86

,3
61

,5
00

-3
9.

16
%

56
0,

36
0,

94
1,

30
0

-
-

-
23

,0
48

-3
9.

57
%

22
,3

12
,3

53
,1

50
-3

8.
01

%

C
ap

it
al

 M
ar

ke
t 

Pr
od

uc
ts

Eu
ro

 S
ch

at
z 

Fu
tu

re
8,

16
5,

94
1

10
5.

49
%

74
,3

75
,0

42
85

3,
86

5,
34

1,
09

0
11

1.
59

%
7,

67
8,

00
2,

88
9,

63
0

-
-

-
89

1,
75

1
16

0.
34

%
93

,5
74

,6
37

,3
30

16
9.

15
%

O
pt

io
n 

on
 E

ur
o 

Sc
ha

tz
 F

ut
ur

e
1,

48
4,

77
8

59
4.

22
%

7,
47

1,
84

8
15

5,
51

6,
80

8,
25

0
61

5.
02

%
77

4,
14

6,
43

7,
50

0
-

-
-

82
3,

27
2

53
4.

24
%

86
,0

88
,3

38
,0

00
55

3.
71

%
Eu

ro
 B

ob
l F

ut
ur

e
8,

73
5,

84
5

91
.1

6%
81

,6
06

,3
59

95
0,

36
4,

48
6,

91
0

10
0.

60
%

8,
69

6,
84

3,
41

4,
49

0
-

-
-

59
8,

85
9

67
.8

8%
65

,7
24

,9
55

,2
60

77
.8

8%
O

pt
io

n 
on

 E
ur

o 
Bo

bl
 F

ut
ur

e
75

1,
54

5
21

1.
85

%
5,

01
1,

98
7

81
,9

31
,2

37
,7

50
22

7.
68

%
53

6,
13

3,
47

3,
75

0
-

-
-

50
3,

65
8

23
2.

23
%

54
,7

09
,0

52
,0

00
24

8.
92

%
Eu

ro
 B

un
d 

Fu
tu

re
15

,7
53

,5
16

46
.0

9%
14

8,
91

4,
61

2
1,

73
5,

69
1,

23
6,

15
0

52
.5

8%
16

,1
41

,4
89

,5
74

,4
10

-
-

-
86

7,
40

5
36

.0
1%

97
,1

43
,1

50
,6

40
44

.4
3%

O
pt

io
n 

on
 E

ur
o 

Bu
nd

 F
ut

ur
e

2,
08

5,
61

3
-1

.3
2%

18
,0

99
,1

64
23

0,
16

0,
03

5,
50

0
2.

97
%

1,
96

6,
49

1,
76

2,
00

0
-

-
-

92
1,

80
6

-9
.1

5%
10

0,
68

9,
48

6,
50

0
-5

.6
4%

Eu
ro

 B
ux

l F
ut

ur
e

0
-

0
0

-
0

-
-

-
0

-
0

-
C

O
N

F 
Fu

tu
re

 
23

,5
24

-2
3.

40
%

34
3,

44
8

1,
99

3,
27

2,
55

2
-1

8.
25

%
28

,6
29

,2
40

,2
37

-
-

-
15

,1
05

-1
3.

67
%

1,
29

5,
02

2,
69

8
-6

.2
9%

C
ap

ita
l M

ar
ke

t 
Pr

od
uc

ts
 -

 F
ut

ur
es

32
,6

78
,8

26
68

.8
1%

30
5,

23
9,

46
1

3,
53

9,
92

1,
26

3,
47

7
75

.6
9%

32
,5

16
,3

38
,7

41
,4

54
-

-
-

2,
37

3,
12

0
75

.2
0%

25
6,

44
2,

87
2,

73
2

84
.5

3%
C

ap
ita

l M
ar

ke
t 

Pr
od

uc
ts

 -
 O

pt
io

ns
 o

n 
Fu

tu
re

s
4,

32
1,

93
6

68
.2

7%
30

,5
82

,9
99

46
7,

60
8,

08
1,

50
0

73
.0

1%
3,

27
6,

77
1,

67
3,

25
0

-
-

-
2,

24
8,

73
6

73
.5

0%
24

1,
48

6,
87

6,
50

0
78

.1
4%

C
ap

it
al

 M
ar

ke
t 

Pr
od

uc
ts

 -
 T

ot
al

37
,0

00
,7

62
68

.7
5%

33
5,

82
2,

46
0

4,
00

9,
52

2,
41

8,
20

2
75

.2
7%

35
,8

21
,7

36
,7

92
,0

17
-

-
-

4,
62

1,
85

6
74

.3
7%

49
9,

22
4,

64
2,

42
8

80
.9

3%

Eu
re

x 
To

ta
l

63
,7

25
,7

18
69

.1
8%

55
6,

37
4,

16
2

4,
67

9,
22

9,
59

3,
40

0
66

.0
0%

41
,9

41
,4

36
,1

41
,3

07
12

,1
13

,7
95

,5
75

67
.0

1%
12

6,
05

0,
14

2,
88

5
36

,9
03

,2
04

72
.8

4%
98

3,
69

7,
95

9,
92

8
56

.6
1%




