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Average Daily Volume for October 2010
Ticker Put Avg. Daily Volume Call Avg. Daily Volume Put-call Ratio Avg. Daily Volume 

CBOE®  Options on Cash-settled Indexes

S&P 500® Index SPXTM  385,170  236,571 1.6  621,741 

CBOE Volatility Index®  VIX®  135,174  173,631 0.8  308,805 

S&P 100®  Index (American-Style Exercise) OEX  15,997  22,527 0.7  38,524 

Russell 2000®  Index RUT  18,663  14,502 1.3  33,166 

Nasdaq 100®  Index NDX  6,677  4,800 1.4  11,477 

S&P 100 Index (European-Style Exercise) XEO  4,198  4,655 0.9  8,854 

Dow Jones Industrial Average DJX  5,646  3,018 1.9  8,664 

Mini-Nasdaq 100 Index MNX  1,780  496 3.6  2,276 

CBOE Options on Commodity-based ETFs

SPDR Gold Trust GLD  30,793  48,959 0.6  79,752 

iShares Silver Trust SLV  7,593  13,916 0.5  21,509 

Market Vectors-Gold Miners ETF’s GDX  7,398  10,885 0.7  18,284 

Energy Select SPDR XLE  4,386  5,011 0.9  9,396 

United States Natural Gas Fund UNG  2,886  6,393 0.5  9,279 

United States Oil Fund USO  3,436  4,834 0.7  8,271 

CBOE Options on Currency-based ETFs

PowerShares US Dollar IDX Bullish Fund UUP  1,527  9,084 0.2  10,611 

CurrencyShares Euro Trust FXE  1,751  823 2.1  2,573 

ProShares UltraShort Euro EUO  131  1,790 0.1  1,921 

CBOE Option on Volatility-based ETN

iPath S&P 500 VIX Short-Term Futures ETN VXX  16,102  14,047 1.1  30,149 

CBOE Options on Interest-rate-based ETFs

UltraShort 20+Year Treasury ProShares TBT  3,780  6,914 0.5  10,695 

iShares Barclays 20+Year Treasury Bond Fund TLT  3,182  2,808 1.1  5,990 

CBOE Options on ETFs based on Global Stocks

iShares®  MSCI®  Emerging Markets Index EEM  17,259  14,707 1.2  31,965 

iShares MSCI Brazil Index Fund EWZ  8,724  9,668 0.9  18,393 

iShares FTSE/Xinhua China Index Fund FXI  4,963  5,150 1.0  10,113 

iShares MSCI EAFE Index Fund EFA  1,987  2,837 0.7  4,824 

iShares MSCI Japan Index Fund EWJ  1,391  1,732 0.8  3,122 

iShares MSCI Taiwan Index Fund EWT  965  689 1.4  1,654 

iShares MSCI South Korea Index Fund EWY  939  551 1.7  1,490 

iShares MSCI Mexico Investable Mkt Index Fd EWW  541  848 0.6  1,389 

CBOE Options on ETFs based on U.S. Stocks

SPDR S&P 500 ETF Trust SPY  254,147  119,247 2.1  373,394 

PowerShares QQQ Trust QQQQ  65,522  34,420 1.9  99,942 

iShares Trust - Russell 2000 Index Fund IWM  58,071  20,144 2.9  78,215 

Financial Select SPDR XLF  13,214  12,569 1.1  25,783 

Technology Select SPDR XLK  18,737  1,507 12.4  20,244 

Direxionshares Financial Bull 3X Shares FAS  5,464  6,724 0.8  12,188 

Direxion Financial Bear 3X Shares FAZ  1,608  9,318 0.2  10,927 

Basic Industries SPDR XLB  8,422  869 9.7  9,291 

SPDR DJ Industrial Average ETF Trust DIA  4,757  4,428 1.1  9,186 



Options involve risk and are not suitable for all investors. Prior to buying or selling an option, a person must receive a copy of Characteristics and Risks of Standardized Options.   
Copies are available from your broker, by calling 1-888-OPTIONS, or from The Options Clearing Corporation, One North Wacker Drive, Suite 500, Chicago, Illinois 60606.  No 
statement within this material should be construed as a recommendation to buy or sell a security or to provide investment advice.  Standard & Poor’s®, S&P®, S&P 100® and 
S&P 500® are registered trademarks of The McGraw-Hill Companies, Inc. and are licensed for use by CBOE.  Russell 2000® is a registered trademark of the Frank Russell 
Company, used under license.

The Dow Jones Industrial AverageSM is a product of Dow Jones Indexes, a licensed trademark of CME Group Index Services LLC (“CME”), and has been licensed for use.  “Dow 
Jones®”, “Dow Jones Industrial AverageSM”, “DJIASM” and “Dow Jones Indexes” are service marks of Dow Jones Trademark Holdings, LLC (“Dow Jones”), have been licensed 
to CME and have been sublicensed for use for certain purposes by (“CBOE”).  CBOE’s options based on the Dow Jones Industrial AverageSM are not sponsored, endorsed, sold 
or promoted by Dow Jones, CME or their respective affiliates and none of them makes any representation regarding the advisability of investing in such product(s).  Nasdaq®, 
Nasdaq-100®, and Nasdaq-100 Index®, are trademarks of The Nasdaq Stock Market, Inc. (which with its affiliates is referred to as the “Corporations”) and are licensed for 
use by CBOE.  CBOE®, Chicago Board Options Exchange®, CBOE Volatility Index®, VIX®, OEX®, and XEO® are registered trademarks and SPX is a servicemark of CBOE.  All 
other trademarks and servicemarks are the property of their respective owners. 
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For more information, please talk to your broker and visit -- www.cboe.com/INDEX
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