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STATS AT A GLANCE 
 
FUTURES │ August 2009 

 
 
 
 
 
 

Ticker
 ADV 

Contracts 

 ADV 
$Notional 
($millions) 

 Open 
Interest 

Contracts 

 O.I.  
$Notional 
($millions) 

Index Close 
31-Aug-'09

2009 
YTD 
Price 

Return
20 Day Hist. 

Volatility
S&P 500 E-mini S&P 500 ES 1,830,845 $93,430 2,658,871 $135,685 1,020.62 9.53% 17.95%

S&P 500 SP 20,349 $5,192 402,194 $102,622
S&P 500 Total 1,851,194 $98,622 3,061,065 $238,307

S&P 400 E-mini S&P MidCap 400 EMD 31,153 $2,039 97,485 $6,381 654.54 18.72% 20.51%
S&P MidCap 400 MD 87 $28 2,896 $948

S&P MIdCap 400 Total 31,240 $2,068 100,381 $7,329

S&P 600 E-mini S&P SmallCap 600 SMC 234 $7 363 $11 302.22 11.00% 21.44%
S&P SmallCap 600 Total 234 $7 363 $11

S&P Fin S&P Financial Sector Index FIN 119 $5.89 240 $12 198.13 15.18% 36.13%
S&P Fin Sector Index Total 119 $5.89 240 $12

ND100 E-mini NASDAQ-100 NQ 283,751 $9,223 336,392 $10,934 1625.19 28.61% 18.67%
NASDAQ-100 ND 2,620 $425.80 23,046 $3,745

NASDAQ-100 Total 286,371 $9,649 359,438 $14,679

DJIA E-mini Dow $5 YM 133,095 $6,320 68,937 $3,273 9496.28 5.11% 15.66%
DJIA - $10 Dow DJ 836 $79 11,115 $1,056

DJIA Total 133,931 $6,399 80,052 $4,329

NK225 Nikkei 225 (US$) NK 10,390 $545 38,358 $2,012 10492.53 18.43% 24.83%
Nikkei 225 (Yen) NIY 13,911 $730 56,672 $2,973

Nikkei 225 Total 24,301 $1,275 95,030 $4,986

EAFE E-mini MSCI EAFE EFE 994 $74 24,476 $1,834 1498.97 18.44% 19.50%
EM E-mini MSCI Emerging Mkts EMI 660 $28 15,569 $653 839.46 44.50% 22.28%

CME Group
Average Daily Open Interest

 Aug 2009
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OPTIONS ON FUTURES│ August 2009 

 
 

 
 
 
 
 

 ADV 
Contracts 

 Open 
Interest 

Contracts 

Index 
Close 31-
Aug-'09

2009 
YTD 
Price 

Return

20 Day 
Hist. 

Volatility
S&P 500 E-mini S&P 500 67,846 624,944 1,020.62 9.53% 17.95%

EOM E-mini S&P 500 5,763 5,375
Weekly E-mini S&P 500 67 398
S&P 500 39,605 480,746
EOM S&P 500 6,643 767
Weekly S&P 500 891 5,340

S&P 500 Total 120,815 1,117,570

S&P 400 E-mini S&P MidCap 400 25 451 654.54 18.72% 20.51%
S&P MIdCap 400 Total 25 451

ND100 E-mini NASDAQ-100 3,207 39,182 1625.19 28.61% 18.67%
NASDAQ-100 18 61

NASDAQ-100 Total 3,225 39,243

DJIA E-mini Dow $5 267 13,939 9496.28 5.11% 15.66%
DJIA - $10 Dow 57 922

DJIA Total 324 14,861

NK225 Nikkei 225 (US$) 14 300 10492.53 18.43% 24.83%
Nikkei 225 Total 14 300

Aug 2009
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E-mini  Index Futures ADV
E-mini DOW ($5) E-mini NASDAQ 100 E-mini S&P500
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Additional ADVs | Equity Index Futures Contracts

E-mini MSCI Emerging Mrkts E-mini MSCI EAFE Nikkei 225 - Yen
Nikkei 225 - USD E-mini S&P SmallCap 600 E-mini S&P MidCap 400

 
 



Monthly Stock Index Update 

 5

 
 

0

25,000

50,000

75,000

100,000

125,000

150,000

175,000

200,000

225,000

250,000

N
ov

-0
2

Fe
b-

03

M
ay

-0
3

A
ug

-0
3

N
ov

-0
3

Fe
b-

04

M
ay

-0
4

A
ug

-0
4

N
ov

-0
4

Fe
b-

05

M
ay

-0
5

A
ug

-0
5

N
ov

-0
5

Fe
b-

06

M
ay

-0
6

A
ug

-0
6

N
ov

-0
6

Fe
b-

07

M
ay

-0
7

A
ug

-0
7

N
ov

-0
7

Fe
b-

08

M
ay

-0
8

A
ug

-0
8

N
ov

-0
8

Fe
b-

09

M
ay

-0
9

A
ug

-0
9

Index Options ADV
E-mini Dow $5 E-mini NASDAQ-100 E-mini S&P 500 (with EOM and Weekly) S&P 500 (with EOM and Weekly)
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Historical Volatility  

S&P 500 (20 Day) S&P 500 Options Call Implied Volatility (Delta 0.5)

 
 
 




