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Available Futures Data 
 

  Currency Futures Symbol Start Date Exchange 
1 Australian Dollar  AD  Jan-87 CME 
2 British Pound  BP  Sep-77 CME 
3 Canadian Dollar  CD  Jan-77 CME 
4 Deutsche Mark  DM  Dec-74 CME 
5 Dollar Index  DX  Jul-89 NYB 
6 Euro FX  EC  Jan-99 CME 
7 Japanese Yen  JY  Mar-77 CME 
8 Mexican Peso  ME  Apr-02 CME 
9 Swiss Franc  SF  Dec-74 CME 
  Equity Futures Symbol Start Date Exchange 

10 ASX 200 - SFE XP Jul-01 SFE 
11 BIG Dow BD Mar-06 CBOT 
12 CAC-40 CF May-00 MNP 
13 Dax-EUREX DA Jan-97 EUREX 
14 DJ Euro Stoxx 50 - EUREX XX  Jul-98 EUREX 
15 Dow Jones Industrial DJ  Oct-97 CBOT 
16 E-mini DJIA Futures ($5)  YM  May-02 CBOT 
17 E-Mini NASDAQ 100  NQ  Jul-99 CME 
18 E-Mini Russell 2000  ER  Jan-02 CME 
19 E-Mini S&P 500  ES  Sep-97 CME 
20 Euro FX E-mini EE Jan-06 CME 
21 FTSE 100 - LIFFE FT  Jul-98 LIFFE 
22 Hang Seng HI Feb-01 HFE 
23 Japanese Yen E-mini JE Jan-06 CME 
24 KOSPI 200 - KSE KM Oct-03 KSE 
25 MSCI EAFE E-mini Futures MG Mar-06 CME 
26 MSCI Taiwan Index - SIMEX TW  Apr-97 SIMEX 
27 NASDAQ 100 ND  Apr-96 CME 
28 Nikkei 225 Index - CME NK  Sep-90 CME 
29 Nikkei 225 Index - SIMEX EN  Apr-97 SIMEX 
30 Nikkei 225-OSE NE Jul-03 OSE 
31 NYSE Index YX  Jan-84 NYB 
32 Russell 2000 RL  Feb-93 CME 
33 Russell 1000 E-mini RN Jan-06 CME 
34 S&P 400 E-mini MI Apr-05 CME 
35 S&P 400 MidCap MD  Jan-93 CME 
36 S&P 500 Index SP  Apr-82 CME 
37 S&P Asia 50 Futures SA Feb-06 CME 
38 S&P Canada 60 - Montreal PT Oct-99 MSE 
39 Swiss Market Index - EUREX SW  Oct-98 EUREX 
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  Meat Futures Symbol Start Date Exchange 

40 Feeder Cattle FC  Jan-78 CME 
41 Live Cattle LC  Dec-74 CME 
42 Live Hogs LH  Dec-74 CME 
43 Pork Bellies PB  Dec-74 CME 
  Metal Futures Symbol Start Date Exchange 

44 Copper, High Grade HG  Dec-89 COMEX 
45 Gold, COMEX GC  Jan-84 COMEX 
46 Gold mini-sized XG Jan-06 CBOT 
47 Palladium PA  Jan-94 NYMEX 
48 Silver, COMEX SV  Dec-83 COMEX 
49 Silver mini-sized YS Jan-06 CBOT 
  Interest Futures Symbol Start Date Exchange 

50 Australian 10 yr - SFE AX Jul-01 SFE 
51 Australian 3 yr - SFE  AY Jul-01 SFE 
52 Australian 90 day - SFE AU Jul-01 SFE 
53 Shatz 2yr BZ  Mar-97 EUREX 
54 Euro Bobl, 5 yr  BL  Jan-97 EUREX 
55 Euro Bund, 10 yr  BN  Jan-97 EUREX 
56 Canadian Govt Bond CB  Apr-90 MSE 
57 Euro Euribor 3 mo - LIFFE UR  Jan-99 LIFFE 
58 Eurodollar  ED  Dec-81 CME 
59 Gilt - LIFFE  GL  Jul-98 LIFFE 
60 Japanese 10 yr Bond - TSE JB Jul-03 TSE 
61 LIBOR - 1 mo.  EM  Sep-90 CME 
62 Municipal Bonds  MB  Jun-85 CBOT 
63 Schatz, 2 yr - EUREX BZ  Mar-97 EUREX 
64 Sterling, 3 mo - LIFFE ST  Jul-98 LIFFE 
65 TBills  TB  Jan-82 CME 
66 TBond, 30 yr  US  Oct-82 CBOT 
67 TNotes, 10 yr  TY  Jan-83 CBOT 
68 TNotes, 5 yr  FV  Jul-88 CBOT 
69 TNotes, 2 yr  TU  Jan-91 CBOT 
  Energy Futures Symbol Start Date Exchange 

70 Brent Crude Oil - ICE CO Apr-05 ICE 
71 E-mini Crude Oil  QM  Jul-02 NYMEX 
72 E-mini Natural Gas  QG  Jul-02 NYMEX 
73 Gasoline E-mini QU Jan-06 NYMEX 
74 Heating Oil E-mini QX Jan-06 NYMEX 
75 NY Heating Oil #2  HO  Jan-84 NYMEX 
76 NY Light Crude  CL  Jan-87 NYMEX 
77 NY Natural Gas  NG  Jan-93 NYMEX 
78 Unleaded Gasoline  HU  Sep-87 NYMEX 
79 Unleaded Gasoline (RBOB) XB Oct-06 NYMEX 
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  Food & Fiber Futures Symbol Start Date Exchange 

80 Cocoa  CC  Jul-86 NYB 
81 Coffee  KC  Jan-87 NYB 
82 Cotton  CT  Jan-87 NYB 
83 Lumber  LB  Dec-74 CME 
84 Orange Juice  JO  Jul-87 NYB 
85 Sugar  SB  Jul-86 NYB 
  Grain Futures Symbol Start Date Exchange 

86 Corn  CN  Jul-82 CBOT 
87 Oats  OA  Jul-82 CBOT 
88 Soybean Meal  SM  Jul-82 CBOT 
89 Soybean Oil  BO  Jul-82 CBOT 
90 Soybeans  SY  Jul-82 CBOT 
91 Wheat, CBT  WC  Jul-82 CBOT 
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Available Cash Index Data 
 

  Description Symbol Start Date Exchange 
1 Dow Index  DJ 4/1993 NYSE 
2 OEX Index  SX 1/1987 CBOT 
3 S&P 500 Index  SP 2/1983 CME 
4 S&P 400 MidCap Index  MD 1/1998 CME 
5 S&P Canada 60 Index SC 7/2003 MSE 
6 NYSE Composite Index  YX 1/1987 NYBOT 
7 NASDAQ Composite Index  NC 7/2003 CME 
8 NASDAQ 100 Index  ND 1/1997 CME 
9 Russell 1000 Index  RK 7/2003 CME 

10 Russell 2000 Index  RL 1/1997 CME 
11 Russell 3000 Index  RM 7/2003 CME 
12 Dax Index  DA 6/2003 EUREX 
13 TSE Composite Index  TS 7/2003 TSE 

Note:  The Dow Jones Industrial Average prints approximately 20 times per minute.  The other indices refresh about 
every 15 seconds.  
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Available Market Indicator Data 
 

  Description Symbol Start Date Exchange 
1 CBOE Volatility IAP 7/2003 CBOE 
2 NASDAQ Adv Issues IAL 7/2003 NASDAQ 
3 NASDAQ Dec Issues IAM 7/2003 NASDAQ 
4 NASDAQ Down Volume IAK 7/2003 NASDAQ 
5 NASDAQ TICK IAN 7/2003 NASDAQ 
6 NASDAQ Up Volume IAJ 7/2003 NASDAQ 
7 NASDAQ Volatility IAQ 7/2003 NASDAQ 
8 NASDAQ Volume IAO 7/2003 NASDAQ 
9 Dow Jones Down Volume IAI 7/2003 NYSE 

10 Dow Jones TICK IAH 7/2003 NYSE 
11 NYSE Adv Issues IAB 7/2003 NYSE 
12 NYSE Dec Issues IAC 7/2003 NYSE 
13 NYSE TICK IAD 7/2003 NYSE 
14 NYSE TRIN IAE 7/2003 NYSE 
15 NYSE Up Volume IAA 7/2003 NYSE 
16 NYSE Volume IAF 7/2003 NYSE 

 


