N

\euronext

MARCHES DERIVES FRANCAIS ANNEE 2000

VOLUMES CAPITAUX ( milliers d' euros )
Jan-dec 00 Moy. Jan-dec 99 % Jan-dec 00 Jan-dec 99 %
255 jours Quot. 260 jours
TOTAL PRODUITS DERIVES 236 500 026 927 451| 183 380 687 28,97%
ACTIONS ET INDICES 192 793 959 756 055| 173791921 10,93% 18 419 881 15 027 579 22,57%
- Contrat a terme CAC 40 - 10 euros 18 249 903 71568, 20973911 -12,99% - - -
- Contrat & terme DJ EURO STOXX®" 50 999 596 3920 437 447 128,51% - - -
- Contrat & terme DJ STOXX® 50 23 603 93 103 160| -77,12% - - -
- Cont. a terme DJ STOXX® indices sectoriels 6243 24 1128| 453,46% - - -
- Option CAC 40 84 036 775 329556 83381385 0,79% 11 409 590 10 705 315 6,58%
- Option EURO STOXX®*" 50 38 356 150 131106| -70,74% 62 862 231185 -72,81%
- Option STOXX®™ 50 4761 19 4031 18,11% 6 400 8 967 -28,63%
- Options DJ STOXX®™ indices sectoriels 339 1 215| 57,67% 2184 363 501,75%
- Options sur actions court terme 78 996 403 309 790| 60297 734| 31,01% 5195 254 2916 954 78,11%
- Options sur actions long terme 10 437 980 40 933 7798 009| 33,85% 1743591 1 056 644 65,01%
- Autres contracts (*) - 663 795 - - 108 151 -
TAUX 43 523 860 170 682 9393093 363,36% - - -
- Contrats a terme
Euribor 3 mois 195 169 765 2968 774| -93,43% - - -
Euro Notionnel 43 317 155 169 871 6130969, 606,53% - - -
Autres contrats - - 119 668 - - - -
- Options
Euribor 3 mois 0 0 37 940 - - - -
Euro Notionnel 11536 45 135 742| -91,50% - - -
MARCHANDISES 182 207 715 195673 -6,88% - - -
- Contrats a terme
Colza 115 840 454 137 244| -15,60% - - -
Blé n°2 33038 130 43193| -23,51% - - -
Mais 27 677 109 7 158| 286,66% - - -
Tourteau de colza européen 212 1 132| 60,61% - - -
Autres contrats 127 - 4614 -97,25% - - -
- Option sur contrat colza 5313 21 3332| 59,45% - - -

* . contrats rompus

.
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FRENCH DERIVATIVE MARKETS YEAR 2000

CONTRACT VOLUMES PREMIUM TURNOVER (euro '000 )
Jan-dec 00 Daily Jan-dec 99 % Jan-dec 00 Jan-dec 99 %
255 Days average 260 Days
TOTAL DERIVATIVE PRODUCTS 236,500,026 ,927,451| 183,380,687 28,97%
EQUITY PRODUCTS 192,793,959 756,055| 173,791,921 10,93% 18,419,881 15,027,579 22,57%
- CAC 40 future - 10 euros 18,249,903 71,568 20,973,911| -12,99% - - -
- DJ EURO STOXX®M 50 future 999,596 3,920 437,447 128,51% - - -
- DJ STOXX®" 50 future 23,603 93 103,160| -77,12% - - -
- DJ STOXX®™ sector indexes future 6243 24 1128| 453,46% - - -
- CAC 40 option 84,036,775 329,556 83,381,385 0,79% 11,409,590 10,705,315 6,58%
- DJ STOXX and EURO STOXX®™ 50 option 38,356 150 131,106 -70,74% 62,862 231,185 -72,81%
4,761 19 4,031| 18,11% 6,400 8,967 -28,63%
- DJ STOXX®" sector indexes option 339 1 215| 57,67% 2184 363 501,75%
- Short-term equity options 78,996,403 309 790| 60,297,734, 31,01% 5,195,254 2,916,954 78,11%
- Long-term equity options 10,437,980 40 933 7,798,009, 33,85% 1,743,591 1056,644 65,01%
- Other products - 663,795 - - 108,151 -
INTEREST RATE PRODUCTS 43,523,860 170,682 9,393,093| 363,36% - - -
- Futures
EURIBOR future 195,169 ,765 2,968,774 -93,43% - - -
EURO Notional future 43,317,155 169,871 6,130,969| 606,53% - - -
Other products - - 119,668 - - - -
- Options
EURIBOR 0 0 37,940 -
EURO Notional 11,536 45 135,742| -91,50% - - -
COMMODITY PRODUCTS 182,207 715 195,673 -6,88% - - -
- Futures
Rapeseed 115,840 454 137,244| -15,60% - - -
Wheat n°2 33,038 130 43,193| -23,51% - - -
Corn 27,677 109 7158 286,66% - - -
European rapeseed meal ,212 1 132 60,61% - - -
Other products 127 - 4,614| -97,25% - - -
- Options on Rapeseed future 5,313 21 3,332| 59,45% - - -

*: odd lots
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