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Volume (in billions

Fully Electronic Volume

Voice-Assisted Volume
Total Electronic Volume

Electronic Transaction Count

Fully Electronic Transactions

Voice-Assisted Transactions
Total Transactions

Trading Days

Global Interest Rate Futures Volume (1)
CBOT - US Treasury Contracts
CME - Euro $ Contracts
EUREX - Bund Contracts

Fed Quarterly UST Volume for Quarter End (in billions) (2)
UST Volume
Average Daily UST Volume

NYSE - Volume (shares traded) - in millions (3)
- Transaction Value - in millions

NASDAQ - Volume (shares traded) - in millions (4)
- Transaction Value - in millions

Sources: (1) Futures Industry Association - Monthly Volume Report - (www.cbot.com, www.cme.com, www.eurexchange.com)
(2) www.ny.frb.org/pihome/statistics/dealer - Federal Reserve Bank

(3) NYSE - www.nyse.com
(4) NASDAQ - www.marketdata.nasdag.com

% Change

% Change

3Q03 vs 2Q03

23.5%
6.1%

3Q03 vs 3Q02

32.7%
15.7%

19.1%

28.4%

22.7%
6.5%

34.2%
(0.7%)

20.9%

29.7%

17.6%
0.6%
(0.1%)

8.0%
6.3%

(6.1%)
(0.9%)

(1.6%)
9.0%

42.3%
5.3%
13.2%

21.6%
21.6%

(12.0%)

(5.8%)

0.4%
26.9%

Fiscal Year 2002

Volume Data (in billions)
Fully Electronic
Voice
Total

Transaction Count
Fully Electronic
Voice
Total

Trading Days

Jun'02

2,119
601
2,720

321,257
43,436
364,693

20

Juroz2

2,630
800
3,430

390,803
56,216
447,019

22

Fiscal Year 2003

Volume Data (in billions)
Fully Electronic
Voice
Total

Transaction Count
Fully Electronic
Voice
Total

Trading Days

Jun'03

2,840
944
3,784

431,131
53,510
484,641

21

Juro3

3,428
992
4,419

512,447
55,258
567,705

22

Trading Days

2003
Q1 Q2 Q3 Q4
61 63 64 62
2002
Q1 Q2 Q3 Q4
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