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MONTHLY VOLUME MONTH END OPEN INTEREST TRANSACTIONS
Oct 2009 Oct 2008 % CHG Sep 2009 % CHG 2009 2008 % CHG Total 2008 Oct 2009 Oct 2008 % CHG Sep 2009 % CHG Oct 2009 YTD 2009

Short-Term Interest Rate Futures

BAX 1,120,568 559,185 100.4% 688,249 62.8% 6,107,870 9,204,999  -33.6% 9,958,833 353,536 259,352 36.3% 268,296 31.8% 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 1,120,568 559,185 100.4% 688,249 62.8% 6,107,870 9,205,004 -33.6% 9,958,838 353,536 259,352 36.3% 268,296 31.8% 0 0
Short-Term Interest Rate Options - OBX 30,315 21,504 41.0% 16,612 82.5% 177,308 260,017 -31.8% 282,190 68,722 62,877 9.3% 46,766 46.9% 0 0
Bond Futures

CGzZ 0 0 0 0 0 0 0 0 0 0 0
CGF 25 0 585 -95.7% 11,643 0 0 180 0 180 0.0% 0 0
CGB 406,738 565,675 -28.1% 326,137 24.7% 4,298,593 6,405,875  -32.9% 7,363,569 147,663 162,425 -9.1% 143,097 3.2% 0 0
LGB 0 0 0 0 3,032 -100.0% 3,032 0 0 0 0 0
Total 406,763 565,675 -28.1% 326,722 24.5% 4,310,236 6,408,907  -32.7% 7,366,601 147,843 162,425 -9.0% 143,277 3.2% 0 0
Bond Options - 0GB 0 3,504 -100.0% 200 -100.0% 10,334 17,683 -41.6% 23,553 936 3,632 -73.5% 1,136 -17.6% 0 0
Index Futures

SXF 336,814 483,540 -30.3% 530,157 -36.5% 3,483,318 3,764,876 -7.5% 4,575,352 118,954 148,595  -19.9% 109,918 8.2% 0 0
SXM 0 0 0 0 0 0 0 0
SEG 0 0 0 0 0 0 0 0 0 0 0
Sbv 0 0 0 0 0 0 0 0 0 0 0
SMJ 0 0 0 0 0 0 0 0 0 0 0
SCF 65 0 122 -46.7% 879 0 0 0 0 40 -100.0% 0 0
SXA 0 16,070 -100.0% 0 20 91,176 -100.0% 91,186 0 6,530 -100.0% 0 0 0
SXB 0 2,320 -100.0% 4 -100.0% 90 24,125 -99.6% 24,129 4 122 -96.7% 4 0.0% 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 0 4,594 -100.0% 60 -100.0% 110 28,762  -99.6% 28,762 0 1,690 -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 336,879 506,524 -33.5% 530,343 -36.5% 3,484,417 3,908,939  -10.9% 4,719,429 118,958 156,937 -24.2% 109,962 8.2% 0 0
Index Options

SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 3,023 3,295 -8.3% 4,395 -31.2% 30,096 33,651 -10.6% 38,666 9,332 6,885 35.5% 7,320 27.5% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 3,023 3,295 -8.3% 4,395 -31.2% 30,096 33,651 -10.6% 38,666 9,332 6,885 35.5% 7,320 27.5% 0 0
Other Options 14,019 56,245 -75.1% 13,846 1.2% 270,124 530,731 -49.1% 630,044 105,806 140,987  -25.0% 100,705 5.1% 0 0
Other Derivatives 0 117 -100.0% 18 -100.0% 35 1,066 -96.7% 1,179 263 305 -13.8% 263 0.0% 0 0
ETF Futures 0 0 0 0 0 0 0 0 0 0 0
ETF Options 392,740 165,904 136.7% 433,251 -9.4% 2,350,753 843,049 178.8% 1,017,003 636,589 252,280 152.3% 634,551 0.3% 0 0
Share Futures 0 0 0 0 0 0 0 0 0 0 0
Equity Options 1,302,232 1,482,195 -12.1% 1,160,398 12.2% 11,770,573 11,900,263 -1.1% 14,003,604 1,446,542 1,463,952 -1.2% 1,389,514 4.1% 0 0
Currency Options - USX 2,776 3,309 -16.1% 1,519 82.8% 25,514 20,498 24.5% 23,795 2,082 1,857 12.1% 1,518 37.2% 0 0
Total Futures 1,864,210 1,631,384 14.3% 1,545,314 20.6% 13,902,523 19,522,850 -28.8% 22,044,868 620,337 578,714 7.2% 521,535 18.9% 0 0
Total Options 1,745,105 1,735,956 0.5% 1,630,221 7.0% 14,634,702 13,605,892 7.6% 16,018,855 2,270,009 1,932,370 17.5% 2,181,510 4.1% 0 0
GRAND TOTAL 3,367,457 7 3,175,553 13.7% 28,537,260 33,129,808 38,064,902 2,890,609 2,511,389 8 0 0|




Oct 2009

Short-Term Interest Rate Futures

BAX 53,360
CRA 0
Others 0
Total 53,360
Short-Term Interest Rate Options - OBX 1,444
Bond Futures

CGz 0
CGF 1
CGB 19,368
LGB 0
Total 19,369
Bond Options - OGB 0
Index Futures

SXF 16,039
SXM 0
SEG 0
SDhV 0
SMJ 0
SCF 3
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 16,042
Index Options

SXJ 0
SXO 144
SXV 0
Total 144
Other Options 668
Other Derivatives 0
ETF Futures 0
ETF Options 18,194
Share Futures 0
Equity Options 62,011
Currency Options - USX 132

Total Futures 88,771

AVERAGE DAILY VOLUME
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YEAR-TO-DATE VOLUME
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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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