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needs using equity index futures
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Monthly Stock Index Update

HIGHLIGHTS

July 2009

e E-mini S&P 500 futures year-to-date (YTD) average daily volume (ADV) was 2,404,361
contracts, an increase of 7.3 percent vs. the same time period for 2008.

e E-mini S&P 500 options ADV for July 2009 was 66,553 contracts, an increase of
9 percent vs. June 2009.

e E-mini Dow ($5) futures open interest for the end of July 2009 was 65,913 contracts, an
increase of 44.2 percent vs. July 2008.

e E-mini MSCI EAFE futures ADV for July 2009 was 1,266 contracts, an increase of 96.6
percent vs. July 2008.

e E-mini MSCI Emerging Markets futures ADV for July 2009 was 711 contracts, up 67.7
percent vs. last year .

e E-mini NASDAQ-100 options ADV for July 2009 was 2,492 contracts, an increase of 34.4
percent compared to July 2008.

e Now Trading: Modified Financial SPCTR and Technology SPCTR futures. Learn more at
WWW.cmegroup.com/spctrs.

S&P 500 Weekly Options | E-mini and Standard-Size

Launching August 24, 2009

Complete Your Trading Calendar with Two New
Options on the Benchmark S&P 500 Index _
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e Designed to expire the first two Fridays of j-q' g 10 @12
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e Featuring European-style exercise

e Offering more precise tools for capitalizing on
market movements at the beginning of month

Learn more at www.cmegroup.com/weeklies


http://www.cmegroup.com/trading/equity-index/weekly-options-standard-emini-sp500-futures.html
http://www.cmegroup.com/trading/equity-index/weekly-options-standard-emini-sp500-futures.html
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STATS AT A GLANCE

FUTURES | July 2009

July 2009

S&P 500

S&P 400

S&P 600

S&P Fin

ND100

DJIA

NK225

EAFE
EM

E-mini S&P 500
S&P 500
S&P 500 Total

E-mini S&P MidCap 400
S&P MidCap 400
S&P MIdCap 400 Total

E-mini S&P SmallCap 600
S&P SmallCap 600 Total

S&P Financial Sector Index
S&P Fin Sector Index Total

E-mini NASDAQ-100
NASDAQ-100
NASDAQ-100 Total

E-mini Dow $5
DJIA - $10 Dow
DJIA Total

Nikkei 225 (US$)
Nikkei 225 (Yen)
Nikkei 225 Total

E-mini MSCI EAFE
E-mini MSCI Emerging Mkts

Average Daily

Volume Open Interest
2009
ADV Open O.l. YTD 20 Day
ADV $Notional  Interest  $Notional Index Close Price Hist.
Ticker Contracts ($millions) Contracts ($millions) 31-July-'09 Return  Volatility
ES 1,921,483 $94,871 2,536,894 $125,257 987.48 5.98% 13.55%
SP 20,615 $5,089 387,509 $95,664
1,942,098 $99,961 2,924,403 $220,921
EMD 27,704 $1,740 103,365 $6,492 628.05 13.91% 18.49%
MD 75 $24 2,450 $769
27,779 $1,764 105,815 $7,261
SMC 295 $9 367 $11 295.73 8.61% 20.04%
295 $9 367 $11
FIN 1 $0.04 27 $1 174.80 2.05% 28.60%
1 $0.04 27 $1
NQ 283,787 $9,100 315,939  $10,131 1603.36 26.88% 14.17%
ND 2,118 $339.59 18,037 $2,892
285,905 = $9,440 333,976 $13,023
YM 128,659 $5,900 65,913 $3,023 9171.61 1.52% 12.22%
DJ 1,233 $113 11,853 $1,087
129,892 ~ $6,013 77,766 $4,110
NK 9,569 $496 33,283 $1,724 10356.83 16.90% 13.62%
NIY 14,057 $728 40,758 $2,111
23,626 = $1,223 74,041  $3,834
EFE 1,266 $90 24,190 $1,724 1425.40 12.63% 15.65%
EMI 711 $30 15,537 $656 844.02 45.28% 21.41%



STATS AT A GLANCE

OPTIONS ON FUTURES| July 2009

Monthly Stock Index Update

July 2009

S&P 500 E-mini S&P 500
EOM E-mini S&P 500
S&P 500
EOM S&P 500
S&P 500 Total

S&P 400 E-mini S&P MidCap 400
S&P MidCap 400
S&P MIdCap 400 Total

ND100 E-mini NASDAQ-100
NASDAQ-100
NASDAQ-100 Total

DJIA  E-mini Dow $5
DJIA - $10 Dow
DJIA Total

NK225 Nikkei 225 (US$)
Nikkei 225 Total

2009
Open Index YTD 20 Day
ADV Interest Close 31- Price Hist.
Contracts Contracts July-'09 Return Volatility
66,553 621,460 987.48 5.98% 13.55%
2,377 4,931
40,002 464,731
8,518 2,188
117,450 1,093,310
29 634 628.05 13.91% 18.49%
0 0
29 634
2,492 30,212 1603.36 26.88% 14.17%
12 240
2,504 30,452
226 13,341 9171.61 1.52% 12.22%
33 667
259 14,008
14 300 10356.83 16.90% 13.62%
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Monthly Stock Index Update

Index Options ADV
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20-Day Historical Volatility
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20-Day Historical Volatility
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S&P MidCap 400
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Ibovespa

0.00%
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Index Sector Weightings (as of July 31, 2009)
S&P MidCap

S&P 500 400 NASDAQ-100 DJIA
Basic Materials 3.29% 5.36% 0.66% 3.52%
Communications 11.41% 4.93% 26.30% 8.69%
Consumer, Cyclical 8.54% 13.86% 7.56% 10.78%
Consumer, Non-cyclical 23.97% 20.77% 19.21% 19.82%
Diversified 0.05% - -
Energy 12.14% 6.00% 0.79% 11.52%
Financial 13.89% 17.81% 10.29%
Industrial 10.11% 17.63% 3.07% 18.57%
Technology 12.77% 7.38% 42.42% 16.81%
Utilities 3.81% 6.26% -
Total 100.00% 100.00% 100.00% 100.00%
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S&P 500
S&P MidCap 400
S&P SmallCap 600
DJIA
NASDAQ-100
Russell 2000
DJ U.S. Real Estate
MSCI EAFE
MSCI Emerging Markets
Nikkei 225

Brazil Ibovespa

Index Correlations | YTD January-July 2009

S&P 500
100.00%
97.12%
95.22%
98.63%
93.55%
95.27%
81.55%
54.34%
57.00%
12.51%
76.77%

S&P S&P
MidCap SmallCap
400 600

100.00%
98.41% 100.00%
94.76%  93.25%
94.07%  92.26%
98.14%  99.64%
83.82% 82.78%
52.87%  49.97%
55.98%  52.18%
11.27%  10.17%
7793% 73.78%

DJIA

100.00%
91.49%
93.20%
78.07%
54.56%
57.10%
15.26%
T4.77%

ND100

100.00%
92.31%
76.97%
49.53%
51.92%
12.57%
76.23%

R2000

100.00%
82.89%
48.79%
51.33%

7.16%
74.04%

DJU.S.
Real
Estate

100.00%
31.37%
38.37%

-2.88%
57.98%

MSCI
MSCI Emerging Brazil
EAFE Markets Nikkei 225 Ibovespa

100.00%
83.31%  100.00%
49.97% 48.75% 100.00%
55.87% 68.13%  10.49%  100.00%



CME GROUP EQUITY INDEX PRODUCTS

CME Group is the leading equity index derivatives marketplace, offering futures and options on key
benchmark indexes that cover the spectrum of small-, medium- and large-cap indexes in the United
States, Europe and Asia. Our global product suite includes contracts on such well-known indexes as the
S&P 500, MidCap 400, SmallCap 600, Dow Jones Industrial Average, NASDAQ-100, Nikkei 225 Stock
Average, MSCI| EAFE and MSCI Emerging Markets, FTSE/Xinhua China 25 and more. CME Clearing
matches and settles all trades and guarantees the creditworthiness of every transaction that takes place
in our markets. With CME Group, you gain access to the tools that enable you to manage global equity
investment risks and gain access to pricing variations efficiently, cost-effectively and securely.

For more information, please contact:

Equity Products Team
Michael Barston 212 299 2230
Thomas Boggs 312930 3038
Helen Flanagan 312930 2311

Phillip Hatzopoulos 312930 3018
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