





Monthly Stock Index Update

STATS-AT-A-GLANCE

C M E G rou p Average Daily Volume Open Interest
ADV Open 2008 YTD 20 Day
June 2008 ADV $Notional  Interest ~ O.I. $Notional Index Close  Price Hist.
Ticker Contracts  ($millions)  Contracts ($millions) ~ 30-June-'08  Return Volatility
S&P 500 E-mini S&P 500 ES 2,367,806 $151,540 2,062,986 $132,031 1280.00 -12.83%  20.14%
S&P 500 SP 94,232 $30,154 507,892 $162,525
S&P 500 Total 2,462,038 $181,694 2,570,878 $294,557
S&P 400 E-mini S&P MidCap 400 EMD 40,912 $3,351 92,054 $7,539 818.99 -4.57% 20.16%
S&P MidCap 400 MD 757 $310 4,232 $1,733
S&P MidCap 400 Total 41,669 $3,661 96,286 $9,272
S&P 600 E-mini S&P SmallCap 600 SMC 583 $21 2,171 $79 364.94 -7.64% 21.91%
S&P SmallCap 600 SMP 1 $0.18 19 $3
S&P SmallCap 600 Total 584 $21 2,190 $83
ND100 E-mini NASDAQ-100 NQ 471,995 $17,342 286,739 $10,535 1837.09 -11.89%  27.32%
NASDAQ-100 ND 3,832 $704 25,433 $4,672
NASDAQ-100 Total 475,827 $18,046 312,172 $15,208
R2000  E-mini Russell 2000 ER2 307,407 $21,201 624,750 $43,087 689.66 -9.97%  23.29%
Russell 2000 RL 4,552 $1,570 30,534 $10,529
Russell 2000 Total 311,959 $22,770 655,284 $53,616
DJIA E-mini Dow $5 YM 204,397 $11,600 94,627 $5,370 11350.01 -13.36%  20.05%
DJIA - $10 Dow DJ 5,772 $655 27,038 $3,069
DJIA Total 210,169 $12,255 121,665 $8,439
NK225  Nikkei 225 (US$) NK 21,422 $1,444 70,630 $4,761 13481.38 -11.19%  21.74%
Nikkei 225 (Yen) NIY 17,375 $1,171 41,097 $2,770
Nikkei 225 Total 38,797 $2,615 111,727 $7,531
EAFE  E-mini MSCI EAFE EFE 2,535 $249 18,056 $1,776 1967.19 -12.70%  11.88%
EM E-mini MSCI Emerging Mkts EMI 919 $50 6,912 $375 1085.56 -12.72%  16.41%
DJRE DJU.S. Real Estate RE 0 $0.0 0 $0 237.14 -7.89% 33.78%
FXC25 FTSE/Xinhua China 25 FXN 0 $0.0 0 $0 19452.56 -23.74%  25.02%
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Historical Volatility - 20 Day
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Historical Volatility - 20 Day
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Historical Volatility - 20 Day
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Correlation Matrix: 2007

S&P S&P DJU.sS. MSCI
MidCap SmallCap NASDAQ- Russell Real MSCI Emerging Brazil
S&P 500 400 600 DJIA 100 2000 Estate EAFE Markets Nikkei 225 Bovespa
S&P 500 100.00%
S&P MidCap 400 95.44% 100.00%
S&P SmallCap 600 92.60%  95.50% 100.00%
DJIA 98.15%  92.33%  89.16% 100.00%
NASDAQ-100 88.93% 87.30% 82.95% 87.01% 100.00%
Russell 2000 92.73%  95.23%  98.84% 88.87%  83.62% 100.00%
DJ U.S. Real Estate 7855%  81.00%  82.16%  75.10% 68.42% 83.66% 100.00%
MSCI EAFE 42.08%  46.87% 39.26%  42.06%  37.44% 38.92% 35.11% 100.00%
MSCI Emerging Markets 37.23%  4359%  34.82% 36.96% 36.41% 34.65% 31.38% 84.52% 100.00%
Nikkei 225 462%  11.70% 6.47% 5.13% 8.01% 6.37% 9.72%  59.13% 59.83% 100.00%
Brazil Bovespa 74.79%  7559% 70.91% 72.13% 69.05% 71.94% 60.75% 49.81% 60.99% 24.07% 100.00%

Correlation Matrix: 2008

S&P S&P MSCI
MidCap SmallCap NASDAQ- Russell DJU.S. MSCI  Emerging Brazil
S&P 500 400 600 DJIA 100 2000 Real Estate EAFE Markets Nikkei 225 Bovespa
S&P 500 100.00%
S&P MidCap 400 95.24% 100.00%
S&P SmallCap 600 93.46% 96.64% 100.00%
DJIA 98.05% 91.38% 90.45% 100.00%
NASDAQ-100 90.19% 88.02% 86.48% 87.05% 100.00%
Russell 2000 93.41% 96.30% 99.35% 90.18% 87.10% 100.00%
DJ U.S. Real Estate 80.58% 78.57% 83.96% 78.46% 65.31% 83.87% 100.00%
MSCI EAFE 30.29% 33.38% 2317% 27.67% 32.33% 23.47% 4.03% 100.00%
MSCI Emerging Markets  29.53% 32.76% 23.81% 26.79% 31.43% 25.32% 7.36% 81.32% 100.00%
Nikkei 225 12.95% 15.56% 13.12% 11.48% 15.86% 13.05% 589% 61.65% 65.15% 100.00%
Brazil Bovespa 56.43% 59.12% 53.64% 54.96% 47.96% 54.17% 3850%  37.60% 57.23% 23.10% 100.00%
Disclaimer

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and
because only a percentage of a contract’s value is required to trade, it is possible to lose more than the amount of
money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without
affecting their lifestyles. And only a portion of those funds should be devoted to any one trade because they cannot
expect to profit on every trade.

All references to options refer to options on futures.

The Globe logo, CME® and CME Group™ are trademarks of Chicago Mercantile Exchange Inc. CBOT® and
Chicago Board of Trade® are trademarks of The Board of Trade of the City of Chicago, Inc. All other trademarks are
the property of their respective owners.

The information within this presentation has been compiled by CME Group for general purposes only. Although
every attempt has been made to ensure the accuracy of the information within this presentation, CME Group
assumes no responsibility for any errors or omissions. Additionally, all examples in this presentation are hypothetical
situations, used for explanation purposes only, and should not be considered investment advice or the results of
actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME,
CBOT and CME Group rules. Current rules should be consulted in all cases concerning contract specifications.





