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Average Daily

Volume Open Interest
2008
ADV Open Ol Index Close YTD 20 Day
December 2008 ADV $Notional  Interest  $Notional 31-December- Price Hist.
Ticker Contracts (Smillions) Contracts ($millions) '08 Return  Volatility
S&P 500 E-mini S&P 500 ES 2299411 $103,847 2365472 $106,831 903.25 -3849% 3470%
S&P 500 SP 96010 $21680 483682 $109221
S&P 500 Total 2395421 $125527 2849154 $216,052
S&P 400 E-mini S&P MidCap 400 EMD 47172 $2,539 115217 $6,202 538.28 -37.28% 4425%
S&P MidCap 400 MD 616 $166 3,929 $1,057
S&P MidCap 400 Total 47788 $2705 119146 $7,259
S&P 600 E-mini S&P SmallCap 600 SMC 377 $10 2,126 $57 268.73 -3199% 47.99%
S&P SmallCap 600 SMP 0 $0.00 0 $0
S&P SmallCap 600 Total 377 $10 2126 $57
ND100  E-mini NASDAQ-100 NQ 298697 $7238 220620 55564 121165 4189% 37.77%
NASDAQ-100 ND 4604 $558 19,989 $2422
NASDAQ-100 Total 303,301 $7796 249609  $7,986
DJIA E-mini Dow $5 YM 200656  $8,805 54 554 $2,394 8776.39 -3384% 31.36%
DJIA - $10 Dow DJ 2626 $230 9,816 $861
DJIA Total 203282  $9,036 64,370 $3,255
NK225  Nikkei 225 (US$) NK 14,609 $647 31,015 $1,374 885956 42 12% 39.56%
Nikkei 225 (Yen) NIY 17,260 $765 37,030 $1,640
Nikkei 225 Total 31,869 $1412 68,045 53,014
EAFE  E-mini MSCI EAFE EFE 4,074 $252 26363 $1,755 123742 -4509% 26.79%
EM E-mini MSCI Emerging Mkts EMI 1,733 $49 12,776 $362 567.04 54 48% 30.01%
S&P 500 E-mini S&P 500 Euro Denom EME 10 €045 1" €050 903.25 -3849% 3470%
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