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MONTHLY VOLUME YEAR-TO-DATE VOLUME MONTH END OPEN INTEREST TRANSACTIONS

Sep 2009 Sep 2008 Aug 2009 2009 2008 Total 2008 Sep 2009 Sep 2008 Aug 2009 Sep 2009 YTD 2009

Short-Term Interest Rate Futures
BAX 688,249 1,051,691 -34.6% 590,543 16.5% 4,987,302 8,645,814 -42.3% 9,958,833 268,296 324,587 -17.3% 298,724 -10.2% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 0 0 0 0 5 -100.0% 5 0 0 0 0 0
Total 688,249 1,051,691 -34.6% 590,543 16.5% 4,987,302 8,645,819 -42.3% 9,958,838 268,296 324,587 -17.3% 298,724 -10.2% 0 0

Short-Term Interest Rate Options - OBX 16,612 33,353 -50.2% 6,673 148.9% 146,993 238,513 -38.4% 282,190 46,766 59,145 -20.9% 65,413 -28.5% 0 0

Bond Futures
CGZ 0 0 0 0 0 0 0 0 0 0 0
CGF 585 0 1,384 -57.7% 11,618 0 0 180 0 1,803 -90.0% 0 0
CGB 326,137 618,288 -47.3% 486,338 -32.9% 3,891,855 5,840,200 -33.4% 7,363,569 143,097 293,884 -51.3% 110,729 29.2% 0 0
LGB 0 21 -100.0% 0 0 3,032 -100.0% 3,032 0 0 0 0 0
Total 326,722 618,309 -47.2% 487,722 -33.0% 3,903,473 5,843,232 -33.2% 7,366,601 143,277 293,884 -51.2% 112,532 27.3% 0 0

Bond Options - OGB 200 28 614.3% 936 -78.6% 10,334 14,179 -27.1% 23,553 1,136 1,889 -39.9% 936 21.4% 0 0

Index Futures
SXF 530,157 654,564 -19.0% 270,196 96.2% 3,146,504 3,281,336 -4.1% 4,575,352 109,918 186,231 -41.0% 109,114 0.7% 0 0
SXM 0 0 0 0 0 0 0 0 0 0 0
SEG 0 0 0 0 0 0 0 0 0 0 0
SDV 0 0 0 0 0 0 0 0 0 0 0
SMJ 0 0 0 0 0 0 0 0 0 0 0
SCF 122 0 65 87.7% 814 0 0 40 0 35 14.3% 0 0
SXA 0 23,007 -100.0% 0 20 75,106 -100.0% 91,186 0 10,930 -100.0% 0 0 0
SXB 4 744 -99.5% 20 -80.0% 90 21,805 -99.6% 24,129 4 322 -98.8% 4 0.0% 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 60 4,820 -98.8% 0 110 24,168 -99.5% 28,762 0 590 -100.0% 0 0 0
SXK 0 0 0 0 0 0 0 0 0 0 0
SXU 0 0 0 0 0 0 0 0 0 0 0
Total 530,343 683,135 -22.4% 270,281 96.2% 3,147,538 3,402,415 -7.5% 4,719,429 109,962 198,073 -44.5% 109,153 0.7% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 4,395 4,833 -9.1% 1,318 233.5% 27,073 30,356 -10.8% 38,666 7,320 5,214 40.4% 8,969 -18.4% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 4,395 4,833 -9.1% 1,318 233.5% 27,073 30,356 -10.8% 38,666 7,320 5,214 40.4% 8,969 -18.4% 0 0

Other Options 13,846 44,083 -68.6% 10,263 34.9% 256,105 474,486 -46.0% 630,044 100,705 131,634 -23.5% 94,350 6.7% 0 0

Other Derivatives 18 607 -97.0% 0 35 949 -96.3% 1,179 263 593 -55.6% 267 -1.5% 0 0

ETF Futures 0 0 0 0 0 0 0 0 0 0 0

ETF Options 433,251 169,329 155.9% 292,341 48.2% 1,958,013 677,145 189.2% 1,017,003 634,551 201,503 214.9% 578,469 9.7% 0 0

Share Futures 0 0 0 0 0 0 0 0 0 0 0

Equity Options 1,160,398 1,226,503 -5.4% 1,032,887 12.3% 10,468,341 10,418,068 0.5% 14,003,604 1,389,514 1,581,608 -12.1% 1,324,204 4.9% 0 0

Currency Options - USX 1,519 2,668 -43.1% 2,718 -44.1% 22,738 17,189 32.3% 23,795 1,518 2,253 -32.6% 1,745 -13.0% 0 0

Total Futures 1,545,314 2,353,135 -34.3% 1,348,546 14.6% 12,038,313 17,891,466 -32.7% 22,044,868 521,535 816,544 -36.1% 520,409 0.2% 0 0
Total Options 1,630,221 1,480,797 10.1% 1,347,136 21.0% 12,889,597 11,869,936 8.6% 16,018,855 2,181,510 1,983,246 10.0% 2,074,086 5.2% 0 0
GRAND TOTAL 3,175,553 3,834,539 -17.2% 2,695,682 17.8% 24,927,945 29,762,351 -16.2% 38,064,902 2,703,308 2,800,383 -3.5% 2,594,762 4.2% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2009 Sep 2008 Aug 2009 2009 2008 Total 2008

Short-Term Interest Rate Futures
BAX 32,774 50,081 -34.6% 29,527 11.0% 26,427 45,878 -42.4% 52,857
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 32,774 50,081 -34.6% 29,527 11.0% 26,427 45,878 -42.4% 52,857

Short-Term Interest Rate Options - OBX 791 1,588 -50.2% 334 136.8% 774 1,266 -38.9% 1,502

Bond Futures
CGZ 0 0 0 0 0 0
CGF 28 0 69 -59.4% 77 0 0
CGB 15,530 29,442 -47.3% 24,317 -36.1% 21,017 31,126 -32.5% 39,408
LGB 0 1 -100.0% 0 0 16 -100.0% 16
Total 15,558 29,443 -47.2% 24,386 -36.2% 21,094 31,142 -32.3% 39,424

Bond Options - OGB 10 1 900.0% 47 -78.7% 58 75 -22.7% 123

Index Futures
SXF 25,246 31,170 -19.0% 13,510 86.9% 16,619 17,424 -4.6% 24,369
SXM 0 0 0 0 0 0
SEG 0 0 0 0 0 0
SDV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 6 0 3 100.0% 6 0 0
SXA 0 1,096 -100.0% 1 -100.0% 0 399 -100.0% 481
SXB 0 35 -100.0% 1 -100.0% 0 116 -100.0% 127
SXH 0 0 0 0 0 0
SXY 3 230 -98.7% 0 1 128 -99.2% 151
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 25,255 32,531 -22.4% 13,515 86.9% 16,626 18,067 -8.0% 25,128

Index Options
SXJ 0 0 0 0 0 0
SXO 209 230 -9.1% 66 216.7% 145 160 -9.4% 205
SXV 0 0 0 0 0 0
Total 209 230 -9.1% 66 216.7% 145 160 -9.4% 205

Other Options 659 2,099 -68.6% 513 28.5% 1,368 2,500 -45.3% 3,336

Other Derivatives 1 29 -96.6% 0 0 5 -100.0% 6

ETF Futures 0 0 0 0 0 0

ETF Options 19,790 8,063 145.4% 14,538 36.1% 10,379 3,595 188.7% 5,401

Share Futures 0 0 0 0 0 0

Equity Options 55,257 58,405 -5.4% 51,644 7.0% 55,686 55,004 1.2% 74,175

Currency Options - USX 72 127 -43.3% 136 -47.1% 120 91 31.9% 126

Total Futures 73,587 112,055 -34.3% 67,428 9.1% 64,147 95,087 -32.5% 117,409

% CHG % CHG % CHG



Listed Products
SHORT-TERM INTEREST RATE DERIVATIVES
BAX — Three-Month Canadian Bankers' Acceptance Futures
CRA — Three-Month CORRA Futures (CRA)
OBX — Options on Three-Month Canadian Bankers' Acceptance Futures

BOND DERIVATIVES
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

INDEX DERIVATIVES
SXF — S&P/TSX 60 Index Standard Futures
SXM — S&P/TSX 60 Index Mini Futures
SEG — S&P/TSX 60 ESG Index Futures
SMJ — S&P/MX International Cannabis Index Futures 
SCF — S&P/TSX Composite Index Mini Futures
SXA — S&P/TSX Global Gold Index Futures
SXB — S&P/TSX Capped Financials Index Futures
SXH — S&P/TSX Capped Information Technology Index Futures
SXY — S&P/TSX Capped Energy Index Futures
SXO — S&P/TSX 60 Index Options (Multiplier 100)
SXO1 — S&P/TSX 60 Index Mini Options (Multiplier 10)
EMF — FTSE Emerging Markets Index Futures 
SXK — S&P/TSX Composite Index Banks (Industry Group) Futures
SXJ — S&P/TSX Composite Index Banks (Industry Group) Options
SXU — S&P/TSX Capped Utilities Index Futures
SXV — S&P/TSX Capped Utilities Index Options

CURRENCY OPTIONS
USX — Options on the US dollar

ETF FUTURES

ETF OPTIONS

EQUITY OPTIONS

SHARE FUTURES

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™, SXK™, EMF™ and SXO™ are trademarks of 
Bourse de Montréal Inc. 
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