
CASH MARKET  (Amsterdam, Brussels, Lisbon, Paris) -  JANUARY 2005

NUMBER OF TRANSACTIONS (Buy and sells) (reported trades included)

January 2005 December 2004 Change % MOM January 2004
Change % 

YOY
Jan 2005 till 

Jan 2005
Jan 2004 till 

Jan 2004 Change %
Total  shares 12 335 346 11 255 176 9,6% 13 289 224 -7,2% 12 335 346 13 289 224 -7,2%

Total  trackers 19 790 19 822 -0,2% 31 742 -37,7% 19 790 31 742 -37,7%

Total Cash Market (shares, warrants, trackers, bonds...) 12 967 360 11 828 892 10% 13 969 624 -7,2% 12 967 360 13 969 624 -7,2%

Average Daily Number of trans. On shares 587 397 489 355 20,0% 632 820 -7,2% 587 397 632 820 -7,2%

Average Daily Number of trans. On trackers 942 862 9,3% 1 512 -37,7% 942 1 512 -37,7%

AverageDaily total Cash Market (shares, warrants, trackers, bonds..) 617 493 514 300 20,1% 665 220 -7,2% 617 493 665 220 -7,2%

ELECTRONIC ORDER BOOK TURNOVER  -  Domestic and Foreign

Eur million January 2005 December 2004 Change % MOM January 2004
Change % 

YOY
Jan 2005 till 

Jan 2005
Jan 2004 till 

Jan 2004 Change %
Total turnover shares 127 718,0 110 431,2 15,7% 140 821,7 -9,3% 127 718,0 140 821,7 -9,3%

Total Turnover trackers 914,9 1 070,2 -14,5% 1 088,9 -16,0% 914,9 1 088,9 -16,0%

Average Daily turnover shares 6 081,8 4 801,4 26,7% 6 705,8 -9,3% 6 081,8 6 705,8 -9,3%

Average Daily turnover trackers 43,6 46,5 -6,4% 51,9 -16,0% 43,6 51,9 -16,0%

INDICES
Index value 
31/01/'05

Index value 
31/12/'04 Change % MOM

Index value 
31/1/'04

Change % 
YOY

N100 675,59 657,93 2,7% 623,74 8,3%
N150 1 085,46 1 011,43 7,3% 929,41 16,8%



NUMBER OF NEW LISTINGS

Januray 2005 December 2004
Jan 2005 till Jan 

2005
Jan 2004 till Jan 

2004
1 6 1 1

LISTED COMPANIES 
End January 

2005
End December  

2004 End December 2004
Number of Domestic listed companies 997 999 999

Total number of listed companies 1 327 1 333 1 333

MARKET CAPITALISATION 

Eur million
End January 

2005
End December  

2004 End December 2004
1 849 978 1 796 036 1 796 036



EURONEXT.LIFFE DERIVATIVES MARKET - Summary Press Release January 2005

REBASED REFERS TO DATA FROM JAN 
04 - FEB 05 Inclusive* Volume Volume

Month on 
Month Volume Year on Year

Average daily 
volume

Average daily 
volume

Month on 
Month

Average daily 
volume

Year on 
Year

Year on 
Year

Approx. Average 
daily value of 

volume Euro'mln

Approx. Average 
daily premium 

value of volume 
Euro'000 Open Interest

janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change janv-04 % Change % Change janv-05 janv-05 31-janv-05

TOTAL EXCHANGE 61 112 214 47 355 530 29% 71 287 639 -14% 2 910 105 2 058 936 41% 3 394 649 -14% -14% 1 160 176,08 186 205,71 102 868 884
EQUITY PRODUCTS 33 068 858 27 005 482 22% 44 553 466 -26% 1 574 708 1 174 151 34% 2 121 594 -26% -26% 16 947,57 185 841,39 87 085 513

All individual equity products 23 129 603 17 055 567 36% 31 347 925 -26% 1 101 410 741 546 49% 1 492 758 -26% -26% 1 147,16 69 752 74 116 443

Futures * 349 583 632 645 -45% 440 906 -21% 16 647 27 506 -39% 20 996 -21% -21% 59,75 0,00 424 747
Options ** 22 780 020 16 422 922 39% 30 907 019 -26% 1 084 763 714 040 52% 1 471 763 -26% -26% 1 087,40 69 752,10 73 691 696

All equity Index products 9 939 255 9 949 915 0% 13 205 541 -25% 473 298 432 605 9% 628 835 -25% -25% 15 800 116 089 12 969 070

Futures 3 513 208 4 822 112 -27% 4 106 562 -14% 167 296 209 657 -20% 195 551 -14% -14% 8 898,49 0,00 1 083 360
Options 6 426 047 5 127 803 25% 9 098 979 -29% 306 002 222 948 37% 433 285 -29% -29% 6 901,92 116 089,28 11 885 710

INTEREST RATE PRODUCTS 27 397 762 19 645 069 39% 26 058 675 5% 1 304 655 854 133 53% 1 240 889 5% 5% 1 142 990,48 0,00 15 159 940

All short term interest rate products 26 265 330 18 262 148 44% 25 079 090 5% 1 250 730 794 006 58% 1 194 242 5% 5% 1 135 168,85 0,00 14 877 544

Futures 19 928 835 15 356 198 30% 18 107 238 10% 948 992 667 661 42% 862 249 10% 10% 860 061,70 0,00 4 766 558
Options 6 336 495 2 905 950 118% 6 971 852 -9% 301 738 126 346 139% 331 993 -9% -9% 275 107,15 0,00 10 110 986

All medium and long term interest rate products 1 132 432 1 382 921 -18% 979 585 16% 53 925 60 127 -10% 46 647 16% 16% 7 821,63 0,00 282 396

Futures 1 132 432 1 382 921 -18% 978 597 16% 53 925 60 127 -10% 46 600 16% 16% 7 821,63 0,00 282 396
Options 0 0 988 0 0 47 0,00 0,00 0

COMMODITY PRODUCTS 612 151 671 738 -9% 640 558 -4% 29 150 29 206 0% 30 503 -4% -4% 223,31 20,68 580 232

Futures 563 465 632 763 -11% 582 181 -3% 26 832 27 511 -2% 27 723 -3% -3% 222,68 0,00 483 935
Options 48 686 38 975 25% 58 377 -17% 2 318 1 695 37% 2 780 -17% -17% 0,63 20,68 96 297

OTHER PRODUCTS *** 33 443 33 241 1% 34 940 -4% 1 593 1 445 10% 1 664 -4% -4% 14,73 343,64 43 199

Futures 532 216 146% 898 -41% 25 9 170% 43 -41% -41% 0,48 0,00 442
Options 32 911 33 025 0% 34 042 -3% 1 567 1 436 9% 1 621 -3% -3% 14,25 343,64 42 757

* Individual Equity Futures include MATCH futures
** Individual Equity Options include flex equity options and derivatives options on trackers products
*** OTHER PRODUCTS include currency products and derivative warrant products



EURONEXT.LIFFE DERIVATIVES MARKET - Detailed Press Release Statistics January 2005

REBASED REFERS TO DATA 
FROM JAN 04 - FEB 05 Inclusive* Volume Volume

Month on 
Month Volume

Year on 
Year

Average 
daily 

volume

Average 
daily 

volume
Month on 

Month

Average 
daily 

volume
Year on 

Year
Open 

Interest
Open 

Interest Year on Year
janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change

Total Exchange 61 112 214 47 355 530 29% 71 287 639 -14% 2 910 105 2 058 936 41% 3 394 649 -14% 102 868 884 88 437 540 16%

All individual equity products 23 129 603 17 055 567 36% 31 347 925 -26% 1 101 410 741 546 49% 1 492 758 -26% 74 116 443 63 822 073 16%
All equity index products 9 939 255 9 949 915 0% 13 205 541 -25% 473 298 432 605 9% 628 835 -25% 12 969 070 11 768 191 10%
All short term interest rate products 26 265 330 18 262 148 44% 25 079 090 5% 1 250 730 794 006 58% 1 194 242 5% 14 877 544 11 976 823 24%
All medium and long term interest rate products 1 132 432 1 382 921 -18% 979 585 16% 53 925 60 127 -10% 46 647 16% 282 396 275 520 2%
All commodity products 612 151 671 738 -9% 640 558 -4% 29 150 29 206 0% 30 503 -4% 580 232 556 656 4%
Other products 33 443 33 241 1% 34 940 -4% 1 593 1 445 10% 1 664 -4% 43 199 38 277 13%

All individual equity products
Futures
MATCH 18 785 174 995 -89% 2 757 581% 939 7 608 -88% 131 615% 66 808 69 365 -4%
USF/SSF 330 798 457 650 -28% 438 149 -25% 15 752 19 898 -21% 20 864 -25% 357 939 181 473 97%

Options
American Style 19 099 705 7 173 658 166% 10 867 273 76% 911 006 311 898 192% 517 489 76% 39 716 054 48 131 619 -17%
European Style 3 607 034 9 239 600 -61% 19 996 319 -82% 171 764 401 722 -57% 952 206 -82% 33 974 820 15 438 994 120%
Flex Facility 73 281 9 664 658% 43 427 69% 3 664 420 772% 2 068 77% 822 622 32%

Equity index products
Futures
AEX-index 534 363 458 553 17% 450 744 19% 25 446 19 937 28% 21 464 19% 78 575 72 190 9%
BEL 20 28 764 30 887 -7% 28 760 0% 1 370 1 343 2% 1 370 0% 10 576 11 837 -11%
CAC 40 1 724 345 1 935 232 -11% 1 967 426 -12% 82 112 84 141 -2% 93 687 -12% 433 735 423 106 3%
FTSE 100 Index 1 136 835 2 214 487 -49% 1 498 576 -24% 56 842 96 282 -41% 71 361 -20% 500 893 461 301 9%
FTSE 250 Index 847 2 907 -71% 2 668 -68% 42 126 -66% 127 -67% 1 704 1 256 36%
FTSE Eurotop 100 Index 1 254 16 299 -92% 1 468 -15% 60 709 -92% 70 -15% 7 993 7 282 10%
FTSE Eurofirst 300 Index 0 0 0 0 0 0 0 0
FTSEurofirst 100 Index 2 987 5 196 -43% 26 229 -89% 142 226 -37% 1 249 -89% 1 087 764 42%
FTSEurofirst 80 Index 20 095 39 197 -49% 84 111 -76% 957 1 704 -44% 4 005 -76% 2 687 1 844 46%
Light AEX-index 418 454 -8% 1 519 -72% 20 20 1% 72 -72% 47 127 -63%
MSCI Euro Index 1 675 8 228 -80% 6 441 -74% 80 358 -78% 307 -74% 1 760 2 537 -31%
MSCI Pan-Euro Index 60 334 92 596 -35% 23 238 160% 2 873 4 026 -29% 1 107 160% 35 027 33 931 3%
PSI - 20 1 291 18 076 -93% 15 382 -92% 61 786 -92% 732 -92% 9 276 8 622 8%

Options
AEX-index 1 328 416 1 034 668 28% 1 226 795 8% 63 258 44 986 41% 58 419 8% 1 406 133 1 362 789 3%
BEL 20 Long Term 1 616 80 1920% 1 056 53% 77 3 2112% 50 53% 4 981 120 4051%
BEL 20 Short Term 6 366 15 860 -60% 12 758 -50% 303 690 -56% 608 -50% 45 057 45 426 -1%
B-Gold 0 0 0 0 0 0 0 0
CAC 40 - 1 E (PXL) 3 890 257 3 173 120 23% 6 138 032 -37% 185 250 137 962 34% 292 287 -37% 7 028 152 6 157 701 14%
FTSE 100 Index FLEX Options 105 305 68 518 54% 103 678 2% 5 265 2 979 77% 4 937 7% 855 070 784 184 9%
FTSE 100 Index Option (ESX) 1 092 150 834 195 31% 1 609 971 -32% 54 608 36 269 51% 76 665 -29% 2 541 396 2 388 057 6%
FTSE 100 Index Option (SEI) 0 10 3 342 0 1 159 0 0
FTSEurofirst 100 Index 0 0 10 0 0 0 0 0
FTSEurofirst 80 Index 25 43 -42% 26 -4% 1 2 -36% 1 -4% 35 43 -19%
Light AEX-index 1 912 1 309 46% 3 311 -42% 91 57 60% 158 -42% 4 886 5 074 -4%



EURONEXT.LIFFE DERIVATIVES MARKET - Detailed Press Release Statistics January 2005

REBASED REFERS TO DATA 
FROM JAN 04 - FEB 05 Inclusive* Volume Volume

Month on 
Month Volume

Year on 
Year

Average 
daily 

volume

Average 
daily 

volume
Month on 

Month

Average 
daily 

volume
Year on 

Year
Open 

Interest
Open 

Interest Year on Year
janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change

All short term interest rate products
Futures
One Month Eonia 0 0 225 0 0 11 50 150 -67%
Three Month Euribor 13 323 780 10 514 817 27% 13 478 306 -1% 634 466 457 166 39% 641 824 -1% 2 886 651 2 683 446 8%

a Three Month Eurodollar 890 587 544 239 64% 0 42 409 23 663 79% 0 169 373 150 829 12%
Three Month Euroswiss 578 182 502 309 15% 452 735 28% 27 532 21 840 26% 21 559 28% 327 223 242 433 35%
Three Month Euroyen Tibor 0 0 0 0 0 0 0 0
Three Month Sterling 5 136 286 3 794 833 35% 4 175 972 23% 256 814 164 993 56% 198 856 29% 1 383 261 1 267 100 9%

Options
Three Month Euribor 3 982 747 1 592 158 150% 5 311 995 -25% 189 655 69 224 174% 252 952 -25% 5 606 134 4 053 722 38%
Three Month Euribor Mid Curve 377 309 287 535 31% 351 191 7% 17 967 12 502 44% 16 723 7% 504 425 369 705 36%

a Three Month Eurodollar 0 0 0 0 0 0 0 0
a Three Month Eurodollar Mid Curve 0 0 0 0 0 0 0 0

Three Month Euroswiss 7 950 200 3875% 12 150 -35% 379 9 4254% 579 -35% 9 525 1 575 505%
Three Month Sterling 1 673 571 947 731 77% 1 236 990 35% 83 679 41 206 103% 58 904 42% 3 690 132 3 032 993 22%
Three Month Sterling Mid Curve 294 918 78 326 277% 59 526 395% 14 746 3 405 333% 2 835 420% 300 770 174 870 72%

All medium and long term interest rate products
Futures
Euro 5 year 0 0 0 0 0 0 0 0
Euro Bund 0 0 0 0 0 0 0 0
Japanese Government Bond (JGB) 6 029 6 933 -13% 4 399 37% 287 301 -5% 209 37% 0 0
Long Gilt 1 085 230 1 111 223 -2% 876 396 24% 54 262 48 314 12% 41 733 30% 195 766 192 137 2%
Schatz 0 0 0 0 0 0 0 0
Swapnote® € - 10 Yr 14 850 104 988 -86% 33 194 -55% 707 4 565 -85% 1 581 -55% 42 449 39 432 8%
Swapnote® € - 2 Yr 8 983 42 192 -79% 33 164 -73% 428 1 834 -77% 1 579 -73% 11 451 10 356 11%
Swapnote® € - 5 Yr 17 340 117 550 -85% 31 193 -44% 826 5 111 -84% 1 485 -44% 32 730 33 595 -3%
Swapnote® US$ - 10 Yr 0 10 250 0 0 12 0 0
Swapnote® US$ - 2 Yr 0 0 1 0 0 0 0 0
Swapnote® US$ - 5 Yr 0 25 0 0 1 0 0 0

Options
Long Gilt 0 0 0 0 0 0 0 0
Euro Bund 0 0 0 0 0 0 0 0
Swapnote® € - 10 Yr 0 0 396 0 0 19 0 0
Swapnote® € - 2 Yr 0 0 254 0 0 12 0 0
Swapnote® € - 5 Yr 0 0 338 0 0 16 0 0



EURONEXT.LIFFE DERIVATIVES MARKET - Detailed Press Release Statistics January 2005

REBASED REFERS TO DATA 
FROM JAN 04 - FEB 05 Inclusive* Volume Volume

Month on 
Month Volume

Year on 
Year

Average 
daily 

volume

Average 
daily 

volume
Month on 

Month

Average 
daily 

volume
Year on 

Year
Open 

Interest
Open 

Interest Year on Year
janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change janv-04 % Change janv-05 déc-04 % Change

All commodity products
Futures
Cocoa 191 138 236 439 -19% 218 503 -13% 9 557 10 280 -7% 10 405 -8% 223 325 210 730 6%
Corn 10 924 8 324 31% 3 386 223% 520 362 44% 161 223% 11 513 10 976 5%
Potatoes - Cash-settled 514 845 -39% 1 434 -64% 24 37 -33% 68 -64% 2 506 2 439 3%
Rapeseed 22 036 12 685 74% 13 582 62% 0 0 0 15 275 15 686 -3%
Robusta Coffee 176 600 264 652 -33% 225 515 -22% 8 830 11 507 -23% 10 739 -18% 145 426 146 007 0%
Wheat - Feed 4 622 3 732 24% 5 391 -14% 231 162 42% 257 -10% 8 819 9 806 -10%
Wheat - Milling 18 718 12 367 51% 7 841 139% 891 538 66% 373 139% 11 680 12 055 -3%
White Sugar 138 913 93 719 48% 106 519 30% 6 946 4 075 70% 5 072 37% 65 391 52 992 23%

Options
Cocoa 25 908 15 332 69% 10 886 138% 1 295 667 94% 518 150% 38 393 42 747 -10%

b Potatoes - Cash-settled 378 155 144% 0 18 7 167% 0 1 415 1 197 18%
Rapeseed 787 273 188% 398 98% 37 12 216% 19 98% 2 422 3 368 -28%
Robusta Coffee 14 203 14 868 -4% 41 359 -66% 710 0 0 24 686 21 094 17%
Wheat - Feed 307 92 234% 205 50% 15 4 284% 10 57% 1 374 1 105 24%
Wheat - Milling 556 754 -26% 456 22% 26 33 -19% 22 22% 3 364 2 942 14%
White Sugar 6 547 7 501 -13% 5 073 29% 327 326 0% 242 36% 24 643 23 512 5%

Other Products
Futures
Euro/ US Dollar 401 166 142% 272 47% 19 7 165% 13 47% 231 184 26%
US Dollar/ Euro 131 50 162% 626 -79% 6 2 187% 30 -79% 211 142 49%

Options
Euro/ US Dollar 20 525 19 100 7% 15 710 31% 977 830 18% 748 31% 20 601 16 970 21%
US Dollar/ Euro 12 386 13 870 -11% 15 548 -20% 590 603 -2% 740 -20% 22 156 20 981 6%
Warrants 0 55 2 784 0 2 133 0 0

Contract Launch dates for those contracts launched during 2004 and 2005
a 18 March 2004
b 14 June 2004

NOTES
No. of Trading Days janv-05 déc-04 janv-04 YTD 2005 YTD 2004

Amsterdam 21 23 21 21 21
Brussels 21 23 21 21 21
Lisbon 21 23 21 21 21
London 21 23 21 21 21
Paris 21 23 21 21 21




