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Index Derivatives

Equity Derivatives



Aug 2009

Short-Term Interest Rate Futures

BAX 590,543
CRA 0
Others 0
Total 590,543
Short-Term Interest Rate Options - OBX 6,673
Bond Futures

CGzZ 0
CGF 1,384
CGB 486,338
LGB 0
Total 487,722
Bond Options - OGB 936
Index Futures

SXF 270,196
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 65
SXA 0
SXB 20
SXH 0
SXY 0
SXK 0
SXU 0
Total 270,281
Index Options

SXJ 0
SXO 1,318
SXV 0
Total 1,318
Other Options 10,263
Other Derivatives 0
ETF Futures 0
ETF Options 292,341
Share Futures 0
Equity Options 1,032,887
Currency Options - USX 2,718
Total Futures 1,348,546
Total Options 1,347,136

GRAND TOTAL

2,695,682

MONTHLY VOLUME

Aug 2008 % CHG

850,164  -30.5%

0

0
850,164 -30.5%
60,982 -89.1%

0

0
889,152  -45.3%

0
889,152  -45.1%
1,861 -49.7%
201,841 33.9%

0

0

0

0

0
6,011 -100.0%
2,500 -99.2%

0
4,096 -100.0%

0

0
214,448 26.0%

0
1,854 -28.9%

0
1,854 -28.9%
24,454 -58.0%
2 -100.0%

0
97,769  199.0%

0
1,034,813 -0.2%
1,885 44.2%
1,953,764  -31.0%
1,223,618 10.1%

3,177,384

Jul 2009

476,595
0

0
476,595
11,680
0

825
282,056
0

282,881

1,965

0

1,965

13,534

0

0

249,059

0

1,159,544

3,147

1,023,604
1,43

8,929
2,462,533

% CHG

23.9%

23.9%

-42.9%

67.8%
72.4%

72.4%

2.3%

-50.0%

2.3%

-32.9%
-32.9%
-24.2%

17.4%

-10.9%

-13.6%

31L.7%
-6.4%

2009

4,299,053
0

0
4,299,053

130,381

0

11,033
3,565,718
0

3,576,751
10,134

2,616,347
0

0

0

0
692
20
86
0
50
0

0
2,617,195

0
22,678

0

22,678
242,259

17

0
1,524,762
0
9,307,943
21,219
10,492,999
11,259,376

21,752,392

7,594,123
0

5
7,594,128
205,160

0

0
5,221,912
3,011
5,224,923

14,151

2,626,772

oooo0o

52,099
21,061

0
19,348
0

0
2,719,280

0
25,523

0

25,523
430,403
342

0

507,816

0
9,191,565

14,521
15,538,331
10,389,139

25,927,812

% CHG

Total 2008

-43.4% 9,958,833
0

100.0% 5
-43.4% 9,958,838
-36.4% 282,190
0

0

31.7% 7,363,569
100.0% 3,032
315% 7,366,601
-28.4% 23,553
-04% 4575352
0

0

0

0

0

100.0% 91,186
-99.6% 24,129
0

-99.7% 28,762
0

0

3.8% 4,719,429
0

-11.1% 38,666
0

-11.1% 38,666
-43.7% 630,044
-95.0% 1,179
0

200.3% 1,017,003
0

1.3% 14,003,604
46.1% 23,795
-32.5% 22,044,868
8.4% 16,018,855

38,064,902

Aug 2009

298,724
0

0
298,724

65,413

0

1,803
110,729
0

112,532
936

0
8,969

0

8,969
94,350
267

0

578,469

0
1,324,204

1,745

520,409
2,074,086
2,594,762

MONTH END OPEN INTEREST

Aug 2008 % CHG Jul 2009
341,484  -12.5% 235,851
0 0
0 0
341,484 -12.5% 235,851
86,758  -24.6% 66,031
0 0
0 739
275583  -59.8% 107,241
41 -100.0% 0
275,624  -59.2% 107,980
1,861 -49.7% 2,000
143254  -23.8% 116,424
0 0
0 0
0 0
0 0
0 0
10,473 -100.0% 0
422 -99.1% 4
0 0
610 -100.0% 0
0 0
0 0
154,759  -29.5% 116,428
0 0
4,476  100.4% 8,703
0 0
4,476  100.4% 8,703
112,805 -16.4% 90,189
307 -13.0% 267
0 0
295,563  95.7% 413,420
0 0
1,516,843 -12.7% 1,371,549
1,940 -10.1% 2,231
771,867  -32.6% 460,259
2,020,246 1,954,123

2,792,420

2,414,649

% CHG

26.7%

26.7%
-0.9%

144.0%
3.3%

4.2%
-563.2%

-6.3%

0.0%

-6.2%

3.1%
3.1%
4.6%
0.0%

39.9%

-3.5%

-21.8%

13.1%
6.1%

TRANSACTIONS

Aug 2009
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Aug 2009

Short-Term Interest Rate Futures

BAX 29,527
CRA 0
Others 0
Total 29,527
Short-Term Interest Rate Options - OBX 334
Bond Futures

CGz 0
CGF 69
CGB 24,317
LGB 0
Total 24,386
Bond Options - OGB 47
Index Futures

SXF 13,510
SXM 0
SEG 0
SDhV 0
SMJ 0
SCF 3
SXA 1
SXB 1
SXH 0
SXY 0
SXK 0
SXU 0
Total 13,515
Index Options

SXJ 0
SXO 66
SXV 0
Total 66
Other Options 513
Other Derivatives 0
ETF Futures 0
ETF Options 14,538
Share Futures 0
Equity Options 51,644
Currency Options - USX 136

Total Futures 67,428

AVERAGE DAILY VOLUME

Aug 2008 % CHG
42,508 -30.5%

0

0
42,508 -30.5%
3,049 -89.0%

0

0
44,458 -45.3%

0
44,458 -45.1%
93 -49.5%
10,092 33.9%

0

0

0

0

0
301 -99.7%
125 -99.2%

0
205 -100.0%

0

0
10,723 26.0%

0
93 -29.0%

0
93 -29.0%
1,223 -58.1%

0

0
4,889 197.4%

0
51,741 -0.2%
94 44.7%
97,689 -31.0%

Jul 2009

21,663
0

0
21,663

531

0

38
12,821

0
12,859

89
615

0

0
11,657
0
52,707

143
46,528

% CHG

36.3%

36.3%

-37.1%

81.6%
89.7%

89.6%

12.6%

-50.0%

12.6%

-25.8%
-25.8%
-16.6%

24.7%

-2.0%

-4.9%
44.9%

2009

25,634

25,634
772

83
21,703

21,786
64
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15,54

137
137
1,457

9,200

55,740

126
62,968

YEAR-TO-DATE VOLUME

2008 % CHG
45353  -43.5%
0
0
45,353  -43.5%
1,226  -37.0%
0
0
31,336  -30.7%
18 -100.0%
31,354 -30.5%
84 -23.8%
15,706  -1.1%
0
0
0
0
0
312 -100.0%
126  -99.2%
0
115 -100.0%
0
0
16,259  -4.4%
0
152 -9.9%
0
152 -9.9%
2,550 -42.9%
2 -100.0%
0
3,039  202.7%
0
54,579  2.1%
87  44.8%
92,966 -32.3%

Total 2008

59,464
0
0
59,464

1,690

44,334
44,352
139

27,415
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170

28,269

230
230
3,753
7

0
6,075
0
83,447

141

132,085



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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