2009/3/2
0/N NY NYSE
10 FED 2 10 1 NY DAX CRB WTI
0O/N | 3 (Jun) ( (5 )| FUND (Jun) 3 (Jun) |10 EUR EUR VOL. )| (
TK LN LN TK TK TK TK NY NY NY CME NY NY LN LN FFT TK NY NY NY NY NYSE NYSE NY FWwB TK TK TK NYFE | NYMEX
O|[(17:00) | (15:00) | (15:00)] (15:30)| (15:00){ (15:00)| (15:00)] (18:30){ (17:00)| (17:00)] (14:00) | (17:15)] (17:15)] (11:00)| (16:12) | (19:00)] (17:00) | (17:00) | (17:00) | (17:00) [ (17:00) | (16:00) | (16:00)| (16:00) [ (20:00) [ (15:00) |(15:00)] (15:00) | (16:00) | (14:30)
7 0.516| 0.75| 0.96|98.51| 1.790| 133.15| 1.57] 5.28| 5.34| 5.20| 95.03| 4.52| 4.74] 4.26| 95.46| 4.35] 118.96|118.53|1.3675|162.09 8.60] 13211.99| 22.1| 2546.27| 7584.14| 17248.89| 21.39 1080] 324.10| 78.21
8 0.485( 0.88] 1.02| 98.78| 1.653| 134.80 1.43] 5.04| 5.52| 5.21(95.29| 4.13| 4.53] 4.55 95.73| 4.24] 116.70(116.78|1.3619(159.05| 12.04] 13239.71| 18.8| 2539.50| 7463.64| 16460.95| 21.62 945| 308.89| 72.36
9 0.675| 1.00| 1.16(98.76| 1.675| 134.94| 1.42| 4.58| 5.24| 5.04| 95.50| 3.98 4.59| 4.79| 95.74| 4.33] 115.23|114.82|1.4272|163.87 8.85] 13895.63| 13.4| 2701.50| 7861.51| 16785.69| 18.62 895| 333.67| 81.66
10 0.524| 0.89| 1.11|98.92| 1.600| 135.99| 1.29] 4.60| 4.99| 4.82| 95.56| 3.95( 4.47| 4.60| 95.72| 4.24) 114.72|115.32|1.4480| 166.98 8.80] 13930.01| 15.7| 2859.12| 8019.22| 16737.63| 21.23 934| 351.01| 94.53
11 0.520| 0.95| 1.07(98.97| 1.470| 137.03| 1.26] 4.66| 5.23| 4.47|96.43| 3.00( 3.94] 4.81| 95.94| 4.13] 110.20|111.19|1.4633|162.70| 11.55| 13371.72| 19.3| 2660.96| 7870.52| 15680.67| 26.16 951| 339.84| 88.71
12 0.459] 0.85| 1.02(99.08| 1.500| 136.81| 1.25] 3.06| 4.70| 4.22]96.51| 3.05[ 4.02] 4.68| 95.83| 4.31] 113.04|111.71|1.4590(163.00| 11.40| 13264.82| 11.5| 2652.28| 8067.32| 15307.78( 8.81 837| 358.71] 95.98
1 0.508| 0.85| 1.02(99.26] 1.430| 137.75| 1.09] 3.22| 3.15| 2.87|97.07| 2.09( 3.59] 4.38| 96.44| 3.93] 106.60| 106.43| 1.4860| 158.15| 12.65| 12650.36| 21.9| 2389.86| 6851.75| 13592.47( 23.93 838| 369.46| 91.75
2 0.512| 0.87| 1.07(99.28| 1.355| 138.47| 1.11] 3.01| 2.99| 2.75|97.59| 1.62 3.51] 4.39| 96.69| 3.89] 104.27|103.73|1.5193|157.60| 13.45| 12266.39| 17.6| 2271.48| 6748.13| 13603.02( 19.80 772| 412.69|101.84
3 0.641| 0.85| 0.94|99.27| 1.275| 140.52| 1.04] 2.51| 2.84| 2.61|97.63| 1.58 3.41] 4.73| 96.23| 3.90] 99.38| 99.89|1.5764|157.47| 16.60| 12262.89| 15.7| 2279.10| 6534.97| 12525.54( 18.39 656| 386.89/101.58
4 0.522| 0.83] 0.98| 98.87| 1.575| 136.15 1.40} 2.37| 2.96| 3.18[96.83| 2.25| 3.73| 4.86( 95.89| 4.12] 103.98(103.97|1.5614(162.34| 11.80] 12820.13| 14.4( 2412.80| 6948.82| 13849.99| 21.54 895] 409.27(113.46
5 0.527] 0.84| 0.96(98.78| 1.750| 134.45| 1.58] 1.98| 2.81| 3.33|96.43| 2.64( 4.06] 4.86| 95.18| 4.41] 105.45|105.52| 1.5554|164.13| 10.60| 12638.32| 14.3| 2522.66| 7096.79| 14338.54( 25.08 907| 422.17]127.35
6 0.572] 0.87| 1.00(98.92| 1.590| 135.45| 1.46| 2.47| 2.87| 3.50|96.47| 2.62 3.97| 4.95| 94.75| 4.62] 105.30|106.11|1.5756|167.19| 11.70| 11350.01| 16.1]| 2292.98| 6418.32| 13481.38( 18.34 799| 462.741140.00
7 0.519| 0.84| 0.97|99.05| 1.530| 136.41| 1.37] 2.09| 2.97| 3.49|96.74| 2.51 3.95| 4.96| 95.28| 4.36] 108.10|107.86|1.5599| 168.25 9.50] 11378.02| 14.5| 2325.55| 6479.56| 13376.81| 20.80 848| 416.40|124.08
8 0.516] 0.88| 0.96(99.21| 1.405| 138.37| 1.25| 1.94| 3.00( 3.41]96.92| 2.37 3.81] 4.96| 95.40| 4.18) 108.77|108.82|1.4674|159.68| 10.40] 11543.55 9.6| 2367.52| 6422.30| 13072.87| 17.79 670] 391.71(115.46
9 0.544] 0.90| 0.99(99.12| 1.460| 137.54| 1.35] 2.03| 6.32| 6.02| 96.96| 1.96( 3.82] 5.27| 95.84| 4.02] 104.75|106.09|1.4117|149.77| 17.05| 10850.66| 16.2| 2082.33| 5831.02| 11259.86( 22.69 630] 345.50/100.64
10 0.384| 0.85| 0.93(99.42| 1.465| 137.98| 1.13] 0.22| 3.03| 3.17|97.58| 1.56 3.96] 4.77| 97.10| 3.90] 96.83| 98.50(1.2732|125.41| 30.00] 9325.01| 15.7| 1720.95| 4987.97| 8576.98( 27.82 382| 268.39| 67.81
11 0.318| 1.00| 1.10(99.25| 1.390| 139.38| 1.12| 0.52| 2.79| 3.24|98.08| 0.98( 2.92| 3.85| 97.58| 3.26] 95.25| 95.53|1.2694|121.27| 18.50] 8829.04 7.9| 1535.57| 4669.44| 8512.27| 19.69 345| 242.20| 54.43
12 0.103] 0.75] 0.90[ 99.55] 1.165| 140.12] 0.91] 0.14] 1.43| 2.00] 98.87| 0.76( 2.21] 2.89] 98.03] 2.95] 90.23| 90.70|1.3972[126.73] 16.66] 8776.39| 13.1] 1577.03] 4810.20| 8859.56{ 8.54 376] 229.54] 44.60
1 19| 0.122| 0.66| 0.88( 99.53| 1.245| 139.54| 0.92] - - - - - - 2.411 98.25( 3.00] 90.60( 90.69|1.3091|118.72( 17.25 - - - 4316.14( 8256.85| 14.99 3.67 - -
20[ 0.120| 0.66| 0.88(99.53| 1.215| 139.83| 0.90] 0.20| 1.47| 2.27]99.08| 0.70( 2.38] 2.37| 98.32| 3.02] 90.35| 89.73[1.2901|115.76] 19.00] 7949.09( 17.2| 1440.86| 4239.85| 8065.79( 17.30 3.53] 215.88( 38.74
21 0.126] 0.65| 0.85[99.52| 1.225| 139.65| 0.91] 0.23| 1.51| 2.37|98.91| 0.77 2.54] 2.31] 98.36 3.00] 89.90| 89.43|1.3045|116.66| 21.50| 8228.10( 17.4| 1507.07| 4261.15| 7901.64| 19.86 3.34] 219.95( 43.55
22( 0.122| 0.65| 0.85[99.52| 1.230| 139.64| 0.92| 0.21| 1.55( 2.38]98.94| 0.72 2.59] 2.25| 98.35| 3.11] 89.25| 88.80(1.3003|115.47| 21.75| 8122.80| 15.6| 1465.49| 4219.42| 8051.74| 19.33 3.30] 218.69( 43.67
23[ 0.120| 0.65| 0.85[99.49| 1.230( 139.81| 0.92| 0.18| 1.58( 2.44]98.88| 0.81 2.62] 2.19] 98.32| 3.24] 88.32| 88.79(1.2976|115.21| 22.00| 8077.56( 14.2| 1477.29| 4178.94| 7745.25( 17.07 3.20] 225.79( 46.47
24
25
26( 0.122| 0.65| 0.85[99.47| 1.220( 139.70| 0.93] 0.19| 1.58| 2.46]98.87| 0.83 2.64] 2.14] 98.15| 3.33] 88.55| 89.01|1.3181|117.32| 21.00| 8116.03| 12.7| 1489.46| 4326.87| 7682.14| 16.15 3.07| 227.17| 45.73
27( 0.123] 0.65| 0.85[99.44| 1.265| 139.01| 0.97| 0.18| 1.56 2.42|98.94| 0.80f 2.53] 2.13] 98.14| 3.26] 90.00| 88.93|1.3164|117.07| 21.35| 8174.73| 11.7| 1504.90| 4323.42| 8061.07| 20.47 3.32] 218.76( 41.58
28[ 0.120| 0.65| 0.85[99.44| 1.255| 139.03| 0.96] 0.19| 1.58 2.46]98.98| 0.90( 2.67|] 2.12| 98.21| 3.23] 89.12| 90.31|1.3156|118.81| 20.25| 8375.45 15.5| 1558.34| 4518.72| 8106.29( 19.03 3.36] 221.04( 42.16
29[ 0.125| 0.64| 0.83(99.42| 1.265| 139.02| 0.95| 0.23| 1.59| 2.46]98.90| 0.95( 2.86] 2.10] 98.26( 3.26] 90.16| 90.03|1.2953|116.62| 19.00| 8149.01| 14.4| 1507.84| 4428.11| 8251.24| 21.43 3.81] 220.05( 41.44
30| 0.128| 0.60( 0.83]99.44| 1.290( 138.91| 0.95] 0.23| 1.67| 2.58|98.74( 0.95| 2.84] 2.09| 98.27( 3.30] 89.50( 89.90(1.2812|115.18( 20.35] 8000.86| 15.1| 1476.42( 4338.35( 7994.05| 19.66 3.65] 220.37( 41.68
31
AVE.|| 0.120( 0.67| 0.87] 99.39| 1.245] 139.42 0.94] 0.16] 1.53] 2.34|98.96] 0.79] 2.48] 2.45[ 98.03] 3.09] 90.31[ 90.37]|1.3289| 120.12| 18.64] 8396.20| 14.0f 1537.20| 4534.17| 8331.49| 19.16 3.67] 224.69| 41.92
2 1
2|| 0.122| 0.60| 0.83( 99.42| 1.290| 138.99| 0.94] 0.24| 1.71| 2.60| 98.68| 0.89( 2.72] 2.08| 98.26| 3.28] 89.33| 89.48|1.2852(115.00| 20.50] 7936.83| 13.3]| 1494.43| 4271.04| 7873.98( 20.31 3.49] 216.29( 40.08
3| 0.118| 0.60| 0.83( 99.42| 1.295| 138.75| 0.94] 0.24| 1.63| 2.58| 98.74| 0.96( 2.88] 2.06| 98.29| 3.34] 89.70| 89.34|1.3030(116.41| 19.75| 8078.36| 13.5| 1516.30| 4374.96| 7825.51| 22.59 3.51] 216.87| 40.78
4ff 0.110| 0.62| 0.83]| 99.43| 1.345( 138.35| 0.96] 0.24 1.64| 2.58| 98.74 0.98| 2.94] 2.05| 98.32 3.36] 88.85| 89.66(1.2852|115.23( 19.00] 7956.66| 13.9| 1515.05( 4492.79( 8038.94| 20.43 3.62] 217.46( 40.32
5| 0.109| 0.60| 0.83( 99.42| 1.330| 138.45| 0.93] 0.23| 1.64 2.53|98.79| 0.96( 2.91] 2.04| 98.39| 3.34] 89.50| 91.16|1.2798(116.67| 17.50] 8063.07| 16.3| 1546.24| 4510.49| 7949.65( 21.86 3.52] 221.34( 41.17
6/| 0.110| 0.64| 0.83( 99.43| 1.330| 138.35| 0.93] 0.23| 1.58( 2.46|98.89| 1.00( 2.99] 2.02| 98.40| 3.37] 90.90| 91.94|1.2943(119.00| 16.50] 8280.59| 16.1| 1591.71| 4644.63| 8076.62( 19.74 3.51| 224.36| 40.17
7
8|
9| 0.109| 0.64| 0.83( 99.46| 1.305| 138.56] 0.92] 0.22| 1.59( 2.48]|98.86| 1.01( 2.98] 2.00| 98.39| 3.40] 91.15| 91.45|1.3017(119.04| 17.00] 8270.87| 12.6| 1591.56| 4666.82| 7969.03( 19.10 3.38] 223.91| 39.60
10f 0.112| 0.64| 0.83[99.46| 1.305| 138.42| 0.91] 0.24| 1.58 2.50|98.77| 0.89( 2.81] 1.99] 98.33| 3.34] 91.33| 90.46(1.2913|116.81| 17.25| 7888.88| 17.6| 1524.73| 4505.54| 7945.94( 18.60 3.53] 218.25( 37.55
11 - - - - - - - 0.22| 1.65| 2.52|98.79| 0.92 2.75] 1.98] 98.38| 3.19 - 90.43(1.2900]| 116.65( 17.75] 7939.53| 13.5| 1530.50( 4530.09 - - - 216.11| 35.94
12( 0.113| 0.64| 0.83[99.47| 1.255| 139.30| 0.86] 0.23| 1.69| 2.54|98.81| 0.91 2.78] 1.96] 98.42| 3.08] 90.12| 91.00(1.2868|117.10| 17.30| 7932.76( 14.8| 1541.71| 4407.56| 7705.36( 19.22 3.38] 214.54( 33.98
13( 0.111| 0.64| 0.83(99.48| 1.255| 139.36| 0.86] 0.22| 1.73| 2.61]98.73| 0.96( 2.89] 1.94| 98.40( 3.11] 91.15| 92.03|1.2859|118.34| 16.30] 7850.41| 12.4| 1534.36| 4413.39| 7779.40( 19.77 3.39] 213.14| 37.51
14
15
16( 0.114| 0.65| 0.83( 99.46] 1.290| 139.00| 0.89] - - - - - - 1.92| 98.41| 3.04] 91.57| 91.79(1.2790|117.40| 15.85 - - - 4366.64( 7750.17| 15.61 3.36 - -
17(| 0.111] 0.65| 0.83[99.46| 1.280| 139.38| 0.85| 0.25| 1.67| 2.51]98.71| 0.86( 2.65|] 1.91| 98.44| 2.98] 92.23| 92.42|1.2585|116.31| 16.45| 7552.60( 16.1| 1470.66| 4216.60| 7645.51| 16.43 3.27] 203.25( 34.93
18f 0.107| 0.65| 0.83[99.48| 1.250( 139.64| 0.83] 0.23| 1.68| 2.52|98.69| 0.95( 2.76] 1.90| 98.39| 2.99] 92.57| 93.74|1.2535|117.50| 15.30] 7555.63| 14.3| 1467.97| 4204.96| 7534.44( 19.57 3.12] 200.55| 34.62
19(| 0.106| 0.65| 0.85[99.45| 1.260| 139.65| 0.84] 0.21| 1.67| 2.51]98.73| 0.98( 2.85] 1.89| 98.34| 3.08] 93.54| 94.24|1.2669|119.39| 16.25| 7465.95( 14.9| 1442.82| 4215.21| 7557.65| 18.60 3.03] 205.14( 39.48
20[ 0.105| 0.65| 0.85[99.44| 1.275| 139.50| 0.86] 0.20 1.64| 2.47|98.77( 0.94( 2.79] 1.88| 98.39| 3.01] 94.05| 93.26(1.2834|119.69| 15.85] 7365.67( 21.2| 1441.23| 4014.66| 7416.38| 18.94| 2.965] 202.47( 38.94
21
22
23[ 0.108| 0.65| 0.85[99.44| 1.270[ 139.61| 0.85| 0.19| 1.61| 2.43|98.80| 0.93( 2.75] 1.87| 98.38| 3.01] 93.32| 94.65(1.2697|120.18| 17.50| 7114.78| 16.1| 1387.72| 3936.45| 7376.16( 21.33 3.01] 200.40( 38.44
24( 0.109| 0.65| 0.85[99.43| 1.265| 139.58| 0.86] 0.21| 1.64| 2.49]|98.73| 0.97 2.80] 1.86] 98.40( 2.99] 95.34| 96.66(1.2840|124.11| 17.45| 7350.94| 18.4| 1441.83| 3895.75| 7268.56( 20.23 3.02] 203.83| 39.96
25( 0.111| 0.63| 0.85[99.39| 1.300( 139.10| 0.90] 0.21| 1.64| 2.55/98.68| 1.07 2.93] 1.85| 98.44| 2.99] 97.05| 97.40(1.2719|123.88| 17.20] 7270.89| 18.0| 1425.43| 3846.21| 7461.22| 22.32 3.12] 208.29( 42.50
26( 0.111| 0.63| 0.85[99.40| 1.275| 139.64| 0.87| 0.22| 1.65( 2.54|98.71| 1.08( 2.99] 1.84| 98.44| 3.13] 97.90| 98.45(1.2744|125.46| 16.50| 7182.08( 14.9| 1391.47| 3942.62| 7457.93| 20.49 3.13| 213.34| 45.22
27(| 0.109| 0.63| 0.85[99.38| 1.270| 139.50| 0.88] 0.25| 1.66( 2.54|98.70| 0.97( 3.01] 1.83] 98.48| 3.11] 97.85| 97.64|1.2677|123.78| 17.50| 7062.93| 22.5| 1377.84| 3843.74| 7568.42( 19.70 3.17] 211.57| 44.76
28 (LDN)
3 1 139.69
AVE.|| 0.111( 0.64| 0.84] 99.44| 1.288| 139.09( 0.89] 0.23] 1.63] 2.49[98.75] 0.96] 2.84] 1.95| 98.38] 3.16] 92.20( 92.61]|1.2813| 118.64| 17.22] 7725.36| 15.4| 1491.98| 4287.18| 7701.80] 19.73 3.30] 212.20{ 38.96
08 HIGH | 1.05 | 1.25 |99.55|1.875(142.00| 1.80 - 7.151 6.85(99.21| 3.04 | 4.27 | 5.39 | 98.48 | 4.68 112.10 1.6040(169.97| 38.55 |13058.20( 30.0 |2609.63(7949.11|14691.41( 32.74 954 | 473.52(145.29
(12/1) | (12/71) | (12730) | (6/16) | (3/18) | (6/13) (1079) | (10/1) [(0os1/12)| (6/12) | (6/16) | (10/8) [(09/2/17)| (6/19) (1/2) (7/15) | (7/23) | (10/27) (5/2) (9/19) (1/2) (1/2) (1/4) (10710) | (6/4) (7/2) (7/3)
LOW | 0.60 | 0.83 [98.53]1.165|132.05| 0.83 - 1.26 | 1.86 [95.79| 0.65 | 2.05 | 1.84 | 94.47 | 2.89 87.10 1.2329(112.08| 9.30 | 7114.78 | 4.0 |1316.12|3846.21| 7162.90 | 8.54 282 200.40| 33.87
(12/24) {(09/1/29)| (6/13) | (12/30) [ (6/13) |(09/2/18) (09/1/9)[(09/1/9)| (6/13) | (12/16) | (12/30) |(09/2/26)| (6/9) |(09/1/15) (09/1/21) (10/28) | (0971721 [ (8/7) (09/2/23) | (12724) | (11720) | (09/2/25) (10/27) (12/30) | (11720) | (09/2/23) | (12/19)
2009 1 [@ 100 )




