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Commodity Futures
LIVE CATTLE
FEEDER CATTLE
LEAN HOGS

PORK BELLIES
LUMBER

WOOD PULP

MILK

MLK MID

NFD MILK

BUTTER

BUTTER CS

CLASS IV MILK
DRY WHEY

GSCI EXCESS RETURN FUT
GOLDMAN SACHS

Commodity Options
LIVE CATTLE
FEEDER CATTLE
LEAN HOGS
PORK BELLIES
LUMBER

MILK

MLK MID

NFD MILK
BUTTER

BUTTER CS

DRY WHEY
GOLDMAN SACHS

Interest Rate Futures
1MOS LIBOR
EUROYEN
EURODOLLARS
5-YR SWAP RATE
2-YR SWAP RATE
10-YR SWAP RATE
HICP

MINI 5-YR ED BD
EMINI ED

LEHMAN BRS
3-MONTH OIS

Interest Rate Options
EUROYEN
EURODOLLARS
EURO MIDCURVE
TOMMI MIDCURVE

EURODOLLAR SPRD OPTIONS

CME Exchange Open Interest Report - Monthly

November 2008

Open Interest Open Interest Open Interest
NOV 2008 NOV 2007 % CHG OCT 2008 % CHG
213,972 240,614 -11.1% 213,236 0.3%
19,905 27,120 -26.6% 20,080 -0.9%
169,254 206,701 -18.1% 170,136 -0.5%
1,131 1,763 -35.8% 933 21.2%
8,307 10,284 -19.2% 8,531 -2.6%
2,674 499 435.9% 3,070 -12.9%
37,905 32,790 15.6% 39,277 -3.5%
0 3 -100.0% 9 -100.0%
949 525 80.8% 927 2.4%

0 10 -100.0% 0
3,015 2,459 22.6% 3,478 -13.3%
152 164 -7.3% 182 -16.5%
1,372 1,939 -29.2% 1,419 -3.3%
12,580 11,202 12.3% 12,730 -1.2%
15,362 21,540 -28.7% 15,673 -2.0%
196,211 86,948 125.7% 165,589 18.5%
4,910 8,308 -40.9% 4,547 8.0%
88,176 69,426 27.0% 81,290 8.5%
11 105 -89.5% 9 22.2%
2,022 1,881 7.5% 1,485 36.2%
58,145 28,923 101.0% 51,214 13.5%
158 190 -16.8% 133 18.8%

0 0 0

0 0 0
90 0 90 0.0%
330 0 330 0.0%

0 0 0
20,368 44,356 -54.1% 36,745 -44.6%
10,674 37,928 -71.9% 9,888 7.9%
8,261,136 11,016,480 -25.0% 8,248,496 0.2%

0 7,860 -100.0% 0

0 9,620 -100.0% 0

0 7,340 -100.0% 0
10 280 -96.4% 20 -50.0%

0 0 0

0 0 0

0 177 -100.0% 0
4,115 0 2,444 68.4%

0 0 0
17,200,804 25,877,158 -33.5% 16,916,815 1.7%
2,008,758 4,745,931 -57.7% 1,868,065 7.5%
0 0 202 -100.0%
6,752 0 6,002 12.5%
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The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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Equity Index Futures
E-MINI S&P500

S&P 500

S&P 600 SMALLCAP EMINI
S&P 600 SMALLCAP
E-MINI MSCI EAFE FUT
E-MINI MSCI

EMINI XINHUA
SPDR-S&P 500

S&P ASIA 50

TRAKRS L/S TECH Il
TRAKRS ROGERS
TRAKRS LMC Il
TRAKRS BXY

TRAKRS PIMCO
TRAKRS PIMCO SPTR
E-MINI MIDCAP

S&P 400 MIDCAP

S&P 500 GROWTH
S&P 500/VALUE

E-MINI RUSSELL 2000
RUSSELL 2000
IWM-RUSSELL

E-MINI NASDAQ 100
NASDAQ
QQQ-NASDAQ

NIKKEI 225 ($) STOCK
NIKKEI 225 (YEN) STOCK
S&P FIN SECT INDEX
NASDAQ BIOTECH
TECH SPECTOR
E-MINI S&P500 EURO DENOM

Equity Index Options
E-MINI S&P500

S&P 500

E-MINI MIDCAP

S&P 400 MIDCAP
E-MINI RUSSELL 2000
RUSSELL 2000

E-MINI NASDAQ 100
NASDAQ

NIKKEI 225 ($) STOCK
EOM S&P 500

EOM EMINI S&P

Equity Index

Real Estate Futures
HOUSING INDEX

Real Estate Options
HOUSING INDEX

CME Exchange Open Interest Report - Monthly

Open Interest
NOV 2008

3,244,102
644,150
1,553

2
26,890
12,920
0

1

0

0
7,804,451
0
13,100
2,030,360
457,519
113,407
6,399
270

745

0

0

0
340,478
32,772
6
61,328
106,982
0

0

0

256

842,473
729,264
11

40

0

0
19,432
298
1,100
9,978
4,612

281

November 2008

Open Interest
NOV 2007 % CHG
2,235,823 45.1%
650,204 -0.9%
438 254.6%

0
11,198 140.1%
2,108 512.9%
115 -100.0%
5 -80.0%
40 -100.0%

0
14,640,180 -46.7%

0
45,960 -71.5%
4,524,807 -55.1%
734,447 -37.7%
102,154 11.0%
10,978 -41.7%
3,431 -92.1%
640 16.4%
649,230 -100.0%
37,931 -100.0%
1 -100.0%
421,723 -19.3%
52,405 -37.5%
21 -71.4%
68,766 -10.8%
59,715 79.2%
1,400 -100.0%

0

0

0
592,557 42.2%
1,010,101 -27.8%

0
115 -65.2%
99,982 -100.0%
2,132 -100.0%
15,942 21.9%
5,684 -94.8%
2,450 -55.1%
4,093 143.8%
11,750 -60.7%

0
550 -48.9%
595 -100.0%

Open Interest
OCT 2008

2,946,080
611,566
1,965

2
24,416
12,871
0

0

0

0
7,916,523
0
36,100
2,045,793
465,319
111,829
7,046
266
809

0

0

0
359,947
29,819
4
62,949
91,826
0

0

0

235

1,012,549
873,485
18

40

0

0
35,264
556
1,500
6,264
3,147

318

4

% CHG

10.1%
5.3%
-21.0%
0.0%
10.1%
0.4%

-1.4%

-63.7%
-0.8%
-1.7%

1.4%
-9.2%
1.5%
-7.9%

-5.4%

9.9%
50.0%
-2.6%
16.5%

8.9%

-16.8%
-16.5%
-38.9%

0.0%

-44.9%
-46.4%
-26.7%
59.3%
46.6%

-11.6%

-100.0%
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The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way

CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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FX Futures
AUSTRALIAN DOLLAR
BRITISH POUND
BRAZIL REAL
CANADIAN DOLLAR
E-MINI EURO FX

EURO FX

E-MINI JAPANESE YEN
JAPANESE YEN
MEXICAN PESO

NEW ZEALND DOLLAR
NKR/USD CROSS RATE
RUSSIAN RUBLE
S.AFRICAN RAND
SWISS FRANC

AD/CD CROSS RATES
AD/JY CROSS RATES
AD/NE CROSS RATES
BP/JY CROSS RATES
BP/SF CROSS RATES
CD/JY CROSS RATES
EC/AD CROSS RATES
EC/CD CROSS RATES
EC/NOK CROSS RATES
EC/SEK CROSS RATES
EFX/BP CROSS RATES
EFX/JY CROSS RATES
EFX/SF CROSS RATES
SF/JY CROSS RATES
SKR/USD CROSS RATES
CMESINDEX

CZECK KORUNA (US)
CZECK KORUNA (EC)
HUNGARIAN FORINT (US)
HUNGARIAN FORINT (EC)
POLISH ZLOTY (US)
POLISH ZLOTY (EC)
SHEKEL

RMB USD

RMB EURO

KOREAN WON

CME Exchange Open Interest Report - Monthly

Open Interest
NOV 2008

71,124
113,913
1,895
82,166
2,185
173,092
206
131,483
41,246
18,620
497
20,685
11,083
43,644
0

25

453

3,179
8,914
1,264
65

30
115
657
337
249
704

12

November 2008

Open Interest
NOV 2007 % CHG
66,904 6.3%
115,259 -1.2%
8,788 -78.4%
108,703 -24.4%
2,834 -22.9%
221,288 -21.8%
360 -42.8%
195,735 -32.8%
101,946 -59.5%
21,677 -14.1%
449 10.7%
14,978 38.1%
3,435 222.6%
75,773 -42.4%
7 -100.0%

0

0
0 -

0

0

0

0
879 -98.0%

0
2,197 44.7%
7,815 14.1%
1,715 -26.3%
10 -100.0%
753 -91.4%

0
27 11.1%

0
1 11400.0%

0
1,415 -53.6%
947 -64.4%

0
974 27.7%

0

0

Open Interest
OCT 2008

66,427
121,573
1,864
106,420
2,248
174,869
197
133,207
43,936
18,393
496
19,680
9,593
39,130
0

2

540

18
0
2,701
9,163
1,207
0

88

0

30

4

114

583
323
249
735

10

% CHG

71%
-6.3%
1.7%
-22.8%
-2.8%
-1.0%
4.6%
-1.3%
-6.1%
1.2%
0.2%
5.1%
15.5%
11.5%

1150.0%
-16.1%
70.0%

0.0%

17.7%
-2.7%
4.7%

-26.1%

0.0%
0.0%
0.9%
0.0%
12.7%
4.3%
0.0%
-4.2%

20.0%
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The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way

CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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November 2008
Open Interest Open Interest Open Interest
NOV 2008 NOV 2007 % CHG OCT 2008 % CHG

FX Options
AUSTRALIAN DOLLAR 29,533 11,020 168.0% 29,221 1.1%
BRITISH POUND 48,929 29,321 66.9% 48,125 1.7%
CANADIAN DOLLAR 32,830 64,374 -49.0% 35,131 -6.5%
EURO FX 136,202 152,037 -10.4% 151,515 -10.1%
JAPANESE YEN 112,306 131,265 -14.4% 120,572 -6.9%
MEXICAN PESO 0 0 117 -100.0%
RUSSIAN RUBLE 0 0 0
SWISS FRANC 34,439 11,031 212.2% 27,441 25.5%
JAPANESE YEN (EU) 24,525 26,891 -8.8% 27,417 -10.5%
EURO FX (EU) 26,567 28,189 -5.8% 35,336 -24.8%
SWISS FRANC (EU) 7,965 6,830 16.6% 7,882 1.1%
CANADIAN DOLLAR (EU) 5,746 12,696 -54.7% 6,987 -17.8%
BRITISH POUND (EU) 14,640 13,887 5.4% 15,568 -6.0%
Weather Futures
HDD WEATHER 21,692 17,059 27.2% 23,002 -5.7%
CDD WEATHER 0 0 0
HDD SEASONAL STRIP 4,050 6,175 -34.4% 3,700 9.5%
CDD SEASONAL STRIP 0 0 0
HDD WEATHER EUROPEAN 2,850 700 307.1% 2,950 -3.4%
CAT WEATHER EUROPEAN 0 0 0
HDD WEATHER EURO SEASONA 0 0 0
HDD EURO SEASONAL STRIP 1,950 950 105.3% 250 680.0%
CAT EURO SEASONAL STRIP 0 0 0
WKLY AVG TEMP 0 0 50 -100.0%
HDD WEATHER SEASONAL 0 0 0
PACIFIC RIM DAT SS WTHR 0 0 0
Weather Options
HDD WEATHER 8,350 35,838 -716.7% 6,350 31.5%
CDD WEATHER 0 0 0
HDD SEASONAL STRIP 94,650 189,300 -50.0% 86,550 9.4%
CDD SEASONAL STRIP 0 0 0
HDD WEATHER EUROPEAN 0 0 0
CAT WEATHER EUROPEAN 0 0 0
HDD WEATHER EURO SEASONA 0 0 0
HDD EURO SEASONAL STRIP 3,000 9,700 -69.1% 0
CAT EURO SEASONAL STRIP 0 0 0
SEASONAL ACCUM HURRICANE 2,000 0 2,000 0.0%
SEASNL MAXIMMUM HURRICANI 26,000 0 26,000 0.0%
HDD WEATHER SEASONAL 0 0 0
PACIFIC RIM DAT SS WTHR 0 0 0
SBIN M HURR 4,000 0 4,000 0.0%
TOTAL FUTURES GROUP
Commodity Futures 486,578 557,613 -12.7% 489,681 -0.6%
Interest Rate Futures 8,296,303 11,124,041 -25.4% 8,297,593 -0.0%
Equity Index Futures 14,897,691 24,253,720 -38.6% 14,725,365 1.2%
Real Estate Futures 281 550 -48.9% 318 -11.6%
FX Futures 727,900 954,869 -23.8% 753,821 -3.4%
Weather Futures 30,542 24,884 22.7% 29,952 2.0%
TOTAL FUTURES 24,439,295 36,915,677 -33.8% 24,296,730 0.6%

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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Open Interest

NOV 2008
TOTAL OPTIONS GROUP
Commodity Options 350,053
Interest Rate Options 19,216,314
Equity Index Options 1,607,208
Real Estate Options 0
FX Options 473,682
Weather Options 138,000
TOTAL OPTIONS 21,785,257
TOTAL COMBINED
Commodity 836,631
Interest Rate 27,512,617
Equity Index 16,504,899
Real Estate 281
FX 1,201,582
Weather 168,542
GRAND TOTAL 46,224,552

November 2008
Open Interest

NOV 2007 % CHG
195,781 78.8%
30,623,089 -37.2%
1,744,806 -7.9%
595  -100.0%
487,541 -2.8%
234,838 -41.2%
33,286,650 -34.6%
753,394 11.0%
41,747,130 -34.1%
25,998,526 -36.5%
1,145 -75.5%
1,442,410 -16.7%
259,722 -35.1%
70,202,327 -34.2%

Open Interest
OCT 2008

304,687
18,791,084
1,932,823
4

505,312
124,900
21,658,810

794,368
27,088,677
16,658,188

322
1,259,133

154,852

45,955,540

% CHG

14.9%
2.3%
-16.8%
-100.0%
-6.3%
10.5%
0.6%

5.3%
1.6%
-0.9%
-12.7%
-4.6%
8.8%
0.6%
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The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way

CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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