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Index Derivatives

Equity Derivatives



Sep 2008

Short-Term Interest Rate Futures

BAX 1,051,691
CRA 0
Others 0
Total 1,051,691
Short-Term Interest Rate Options - OBX 33,353
Bond Futures

CGzZ 0
CGF 0
CGB 618,288
LGB 21
Total 618,309
Bond Options - OGB 28
Index Futures

SXF 654,564
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 23,007
SXB 744
SXH 0
SXY 4,820
SXK 0
SXU 0
Total 683,135
Index Options

SXJ 0
SXO 4,833
SXV 0
Total 4,833
Other Options 44,083
Other Derivatives 607
ETF Futures 0
ETF Options 169,329
Share Futures 0
Equity Options 1,226,503
Currency Options - USX 2,668

Total Futures
Total Options
GRAND TOTAL

2,353,135
1,480,7

3,834,539

MONTHLY VOLUME

Sep 2007 % CHG
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1,832 163.8%
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0
63,884 165.1%

0
885,363  38.5%
2,283 16.9%
1,803,169  30.5%
1,016,718 45.6%

2,819,887

Aug 2008 % CHG

850,164  23.7%

0

0
850,164  23.7%
60,982 -45.3%
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0
889,152  -30.5%

0
889,152  -30.5%
1,861 -98.5%
201,841 224.3%
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2,500  -70.2%
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0
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0
1,854  160.7%
24,454  80.3%
2 30250.0%

0
97,769  73.2%

0
1,034,813  18.5%
1,885  41.5%
1,953,764  20.4%
1223618 21.0%

3,177,384

2008

8,645,814
0

5
8,645,819
238,513
0

0
5,840,200
3,032
5,843,232

14,179

3,281,336
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21,805

0
24,168
0

0
3,402,415

0
30,356

0

30,356
474,486
949

0

677,145

0
10,418,068

17,189

17,891,466
11,869,936
29,762,351

12,503,370
0

0
12,503,370

583,923

6,363

0
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0
7,354,901
9,152

2,844,694
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4,770

0
3,545
0

0
2,856,966

0
22,406

0

22,406
366,285

0

0

637,756

0
8,601,894

20,028

22,715,237
10,241,444
32,956,681

% CHG

Total 2007

-30.9% 15,237,958
0

0

-30.9% 15,237,958
-59.2% 748,991
-100.0% 6,363
0

-205% 9,337,754
2,154

-206% 9,346,271
54.9% 13,782
153% 3,885,872
0

0

0

0
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1798.1% 10,908
357.1% 9,014
581.7% 5,585
0

0

191% 3,911,379
0

35.5% 26,484
0

35.5% 26,484
29.5% 549,989
0

0

6.2% 788,396

0

21.1% 11,903,402
-14.2% 34,889
-21.2% 28,495,608
15.9% 14,065,933

42,561,541

Sep 2008

324,587
0
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0
293,884
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198,073

0
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0

5,214
131,634
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0

201,503

0
1,581,608

2,253

816,544
1,983,246
2,800,383

MONTH END OPEN INTEREST

Sep 2007

288,431
0

0
288,431

97,779

244,251
0
244,251
1,000

162,823
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967
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0
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0
165,010

0
2,526

0

2,526
167,396
0

0

82,270

0
1,415,606

1,987

697,692
1,768,564
2,466,256

% CHG

12.5%

12.5%
-39.5%

20.3%
20.3%
88.9%

14.4%

1030.3%
-66.8%

136.0%

20.0%

106.4%
106.4%
-21.4%

144.9%

11.7%

13.4%

17.0%
12.1%
13.5%

Aug 2008

341,484
0

0
341,484

86,758

0

0
275,583
a1
275,624

1,861

143,254

154,759

0
4,476

0

4,476
112,805
307

0
295,563
0
1,516,843
1,940
771,867

2,020,246
2,792,420

% CHG

-4.9%

-4.9%
-31.8%

6.6%
-100.0%
6.6%

1.5%

30.0%

4.4%
-23.7%

-3.3%

28.0%

16.5%
16.5%
16.7%
93.2%

-31.8%

4.3%

16.1%

5.8%
-1.8%

TRANSACTIONS

Sep 2008 YTD 2008
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Sep 2008

Short-Term Interest Rate Futures

BAX 50,081
CRA 0
Others 0
Total 50,081
Short-Term Interest Rate Options - OBX 1,588
Bond Futures

CGz 0
CGF 0
CGB 29,442
LGB 1
Total 29,443
Bond Options - OGB 1
Index Futures

SXF 31,170
SXM 0
SEG 0
SDhV 0
SMJ 0
SCF 0
SXA 1,096
SXB 35
SXH 0
SXY 230
SXK 0
SXU 0
Total 32,531
Index Options

SXJ 0
SXO 230
SXV 0
Total 230
Other Options 2,099
Other Derivatives 29
ETF Futures 0
ETF Options 8,063
Share Futures 0
Equity Options 58,405
Currency Options - USX 127

Total Futures 112,055

AVERAGE DAILY VOLUME

Sep 2007

41,920
0

0
41,920

2,046

1,288
0

0
3,363
0
46,598

120
94,905

% CHG

19.5%

19.5%

-22.4%

13.6%
13.6%

16.3%

914.8%
-73.9%

557.1%

20.2%

139.6%

139.6%
63.0%

139.8%

25.3%

5.8%
18.1%

Aug 2008

42,508
0

0
42,508

3,049

44,458
44,458
93

10,092
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205

10,723

93

93
1,223

4,889

51,741

94
97,689

% CHG

17.8%

17.8%

-47.9%

-33.8%
-33.8%
-98.9%

208.9%

264.1%
-72.0%

12.2%

203.4%

147.3%

147.3%
71.6%

64.9%

12.9%

35.1%
14.7%

2008

45,878
0

45,878

1,266

31,126
31,142
75

17,424
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18,067

160

160
2,500

3,595

55,004

91
95,087

YEAR-TO-DATE VOLUME

2007

65,795
0
0
65,795

3,060

33

0
38,744
0
38,777
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1,923
0

0
3,374
0
35,926

106
119,739

% CHG

-30.3%

-30.3%

-58.6%

-100.0%
-19.7%
-19.7%

59.6%

15.4%

1713.6%
346.2%

573.7%

19.1%

35.6%

35.6%
30.0%

6.6%

53.1%

-14.2%
-20.6%

Total 2007
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4,163
0
53,311

184
150,968



BAX — Three-Month Canadian Bankers' Acceptance Futures
CRA — Three-Month CORRA Futures (CRA)
OBX — Options on Three-Month Canadian Bankers' Acceptance Futures

CGZ — Two-Year Government of Canada Bond Futures

CGF — Five-Year Government of Canada Bond Futures

CGB — Ten-Year Government of Canada Bond Futures

LGB — 30-Year Government of Canada Bond Futures

OGB — Options on Ten-Year Government of Canada Bond Futures

SXF — S&PITSX 60 Index Standard Futures

SXM — S&PITSX 60 Index Mini Futures

SEG — S&PITSX 60 ESG Index Futures

SMJ — S&P/MX International Cannabis Index Futures

SCF — S&PITSX Composite Index Mini Futures

SXA — S&PITSX Global Gold Index Futures

SXB — S&PITSX Capped Financials Index Futures

SXH — S&PITSX Capped Information Technology Index Futures
SXY — S&PITSX Capped Energy Index Futures

SXO — S&PITSX 60 Index Options (Multiplier 100)

SXO01 — S&PITSX 60 Index Mini Options (Multiplier 10)

EMF — FTSE Emerging Markets Index Futures

SXK — S&PITSX Composite Index Banks (Industry Group) Futures
SXJ — S&PITSX Composite Index Banks (Industry Group) Options
SXU — S&PITSX Capped Utilities Index Futures

SXV — S&PITSX Capped Utilities Index Options

USX — Options on the US dollar

All reported futures and options figures represent executed data.

BAX®, ONX®, OBX®, CGZ®, CGF®, CGB®, LGB®, OGB® and USX® are registered trademarks of Bourse de Montréal Inc.

OIS-MX™, SXF™ SXM™, SCF™, SXA™, SXB™, SXH™, SXY™, SXJ™, SXU™ SXV™, 6 SXK™, EMF™ and SXO™ are trademarks of
Bourse de Montréal Inc.
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