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Exhibit 3-1 

Characteristics of the Dow Jones FXCM Dollar Index 

 

Component Currency Pairs 

EUR/USD 

GBP/USD 

USD/JPY 

AUD/USD 

Total GDP of Associated 

Countries / Member States
1
 

$33.83 trillion 

GDP by Associated Currency
1
 

The United States: $15.04 trillion (USD) 

Japan: $4.39 trillion (JPY) 

Germany: $3.09 trillion (EUR) 

The United Kingdom: $2.25 trillion (GBP) 

France: $2.21 trillion (EUR) 

Italy: $1.82 trillion (EUR) 

Spain: $1.41 trillian (EUR) 

Australia:  $0.92 trillion (AUD) 

Netherlands: $0.71 trillion (EUR) 

Belgium: $0.41 trillion (EUR) 

Austria: $0.35 trilian (EUR) 

Greece: $0.31 trillian (EUR) 

Portugal: $0.25 trillian (EUR) 

Finland: $0.20 trillian (EUR) 

Ireland: $0.18 trillian (EUR) 

Slovakia: $0.13 trillian (EUR) 

Slovenia: $0.06 trillian (EUR) 

Luxembourg: $0.04 trillian (EUR) 

Estonia: $0.03 trillian (EUR) 

Cyprus: $0.02 trillian (EUR) 

Malta: $0.01 trillian (EUR) 

Component Rates 

EUR/USD: 1.2416 

GBP/USD: 1.5488 

USD/JPY: 79.4175 

AUD/USD: 1.0000 

Component Weightings 
The Dow Jones FXCM Dollar Index is equally weighted 

at inception and rebalancing events. 

Component Average Daily 

Spot Volume
2
 

EUR/USD: $469 billion 

GBP/USD: $140 billion 

USD/JPY: $183 billion 

AUD/USD: $84 billion 

 

                                                           
1
 As reported by the CIA World Factbook at www.cia.gov.  

2
 As reported by the Bank for International Settlements’ Triennial Central Bank Survey 

2010, for the month of April 2010. 

http://www.cia.gov/
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Exhibit 3-2 

Contract Specifications of the Dow Jones FXCM Dollar Index  

 

Description 

Dow Jones FXCM Dollar Index tracks the performance of the four most 

actively traded currency pairs worldwide:  EUR/USD, USD/JPY, 

GBP/USD, and AUD/USD 

Recent Level 10191.52 

Symbol To be determined 

Multiplier $1 

Strike Interval $2.50 minimum 

Minimum Trading 

Increment 
$0.01 

Expiration Date Saturday following the third Friday of the expiration month 

Expiration Month 

Up to three near-term months followed by three additional months from 

the March quarterly cycle.  Short Term Option Series, Quarterly Option 

Series and LEAPS may also be available. 

Exercise Style European 

Last Trading Day 
Trading will ordinarily cease at 12:00 P.M. (New York Time) on the 

Friday preceding an expiration Saturday. 

Settlement Type Cash 

Settlement Value 

Symbol 
To be determined 

CUSIP To be determined 

Settlement Value 

The exercise-settlement value is calculated using the WM Intraday Spot 

rate of each component currency pair of the index.  The exercise-

settlement amount will be equal to the difference between the settlement 

value and the exercise price of the option, multiplied by $1.  Exercise will 

result in the delivery of cash on the business day following expiration. 

Settlement of 

Exercise 
Next business day following expiration 

Position and 

Exercise Limits 
600,000 contracts 

Margin 
The margin level will be identical to the highest margin required of the 

individual foreign currency options, in accordance with ISE Rule 1202(e). 

Trading Hours 7:30 A.M. - 4:15 P.M. Eastern Time (New York time). 
 


