
MONTRÉAL EXCHANGE

Statistics
 Nov 2010

 

  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Nov 2010 Nov 2009 Oct 2010 2010 2009 Total 2009 Nov 2010 Nov 2009 Oct 2010 Nov 2010 YTD 2010

Short-Term Interest Rate Futures
BAX 1,303,046 760,526 71.3% 966,619 34.8% 12,785,713 6,868,396 86.2% 7,668,781 366,882 344,725 6.4% 318,944 15.0% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 0 0 0 0 0 0 0 0 0 0 0
Total 1,303,046 760,526 71.3% 966,619 34.8% 12,785,713 6,868,396 86.2% 7,668,781 366,882 344,725 6.4% 318,944 15.0% 0 0

Short-Term Interest Rate Options - OBX 16,825 43,468 -61.3% 39,425 -57.3% 330,091 220,776 49.5% 234,861 99,300 95,153 4.4% 92,125 7.8% 0 0

Bond Futures
CGZ 171 0 0 403 0 0 201 0 82 145.1% 0 0
CGF 0 252 -100.0% 0 0 11,895 -100.0% 12,055 0 257 -100.0% 0 0 0
CGB 773,619 608,038 27.2% 351,256 120.2% 5,911,912 4,906,631 20.5% 5,310,537 154,544 158,283 -2.4% 163,429 -5.4% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 773,790 608,290 27.2% 351,256 120.3% 5,912,315 4,918,526 20.2% 5,322,592 154,745 158,540 -2.4% 163,511 -5.4% 0 0

Bond Options - OGB 2,458 1,197 105.3% 95 2487.4% 9,525 11,531 -17.4% 12,531 2,458 1,197 105.3% 2,145 14.6% 0 0

Index Futures
SXF 249,157 238,810 4.3% 191,770 29.9% 3,626,408 3,722,128 -2.6% 4,157,917 128,253 115,524 11.0% 134,306 -4.5% 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 1 157 -99.4% 0 261 1,036 -74.8% 1,151 1 85 -98.8% 0 0 0
SXA 0 0 0 0 20 -100.0% 20 0 0 0 0 0
SXB 0 0 0 16 90 -82.2% 94 0 4 -100.0% 0 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 0 0 0 0 110 -100.0% 110 0 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 249,158 238,967 4.3% 191,770 29.9% 3,626,685 3,723,384 -2.6% 4,159,292 128,254 115,613 10.9% 134,306 -4.5% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 7,762 2,485 212.4% 5,446 42.5% 72,086 32,581 121.3% 34,056 23,658 10,454 126.3% 21,272 11.2% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 7,762 2,485 212.4% 5,446 42.5% 72,086 32,581 121.3% 34,056 23,658 10,454 126.3% 21,272 11.2% 0 0

Other Options 0 24,067 -100.0% 0 107,943 294,191 -63.3% 311,004 0 123,148 -100.0% 0 0 0

Other Derivatives 140 6 2233.3% 0 144 41 251.2% 43 269 269 0.0% 259 3.9% 0 0

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

ETF Options 285,771 204,275 39.9% 215,902 32.4% 2,905,926 2,555,028 13.7% 2,783,762 529,135 591,170 -10.5% 505,883 4.6% 0 0

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

Equity Options 1,740,957 1,378,099 26.3% 1,562,296 11.4% 14,525,993 13,148,672 10.5% 14,196,257 2,095,329 1,594,750 31.4% 2,085,984 0.4% 0 0

Currency Options - USX 1,241 2,617 -52.6% 881 40.9% 15,649 28,131 -44.4% 29,902 2,223 1,796 23.8% 1,939 14.6% 0 0

Total Futures 2,325,994 1,607,783 44.7% 1,509,645 54.1% 22,324,713 15,510,306 43.9% 17,150,665 649,881 618,878 5.0% 616,761 5.4% 0 0
Total Options 2,055,014 1,656,208 24.1% 1,824,045 12.7% 17,967,213 16,290,910 10.3% 17,602,373 2,752,103 2,417,668 13.8% 2,709,348 1.6% 0 0
GRAND TOTAL 4,381,148 3,263,997 34.2% 3,333,690 31.4% 40,292,070 31,801,257 26.7% 34,753,081 3,402,253 3,036,815 12.0% 3,326,368 2.3% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Nov 2010 Nov 2009 Oct 2010 2010 2009 Total 2009

Short-Term Interest Rate Futures
BAX 62,050 38,026 63.2% 48,331 28.4% 55,668 29,930 86.0% 33,395
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 62,050 38,026 63.2% 48,331 28.4% 55,668 29,930 86.0% 33,395

Short-Term Interest Rate Options - OBX 801 2,173 -63.1% 1,971 -59.4% 1,444 962 50.1% 1,023

Bond Futures
CGZ 8 0 0 2 0 0
CGF 0 13 -100.0% 0 0 64 -100.0% 65
CGB 36,839 30,402 21.2% 17,563 109.8% 25,999 21,721 19.7% 23,469
LGB 0 0 0 0 0 0
Total 36,847 30,415 21.1% 17,563 109.8% 26,001 21,785 19.4% 23,534

Bond Options - OGB 117 60 95.0% 5 2240.0% 42 53 -20.8% 57

Index Futures
SXF 11,325 11,372 -0.4% 9,588 18.1% 15,627 16,089 -2.9% 17,976
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 0 8 -100.0% 0 1 6 -83.3% 6
SXA 0 0 0 0 0 0
SXB 0 0 0 0 0 0
SXH 0 0 0 0 0 0
SXY 0 0 0 0 0 0
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 11,325 11,380 -0.5% 9,588 18.1% 15,628 16,095 -2.9% 17,982

Index Options
SXJ 0 0 0 0 0 0
SXO 353 118 199.2% 272 29.8% 309 142 117.6% 149
SXV 0 0 0 0 0 0
Total 353 118 199.2% 272 29.8% 309 142 117.6% 149

Other Options 0 1,146 -100.0% 0 472 1,284 -63.2% 1,357

Other Derivatives 6 0 0 1 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 12,989 9,459 37.3% 10,796 20.3% 12,604 11,005 14.5% 11,963

Share Futures 0 0 0 0 0 0

Equity Options 79,134 65,624 20.6% 78,115 1.3% 63,254 57,165 10.7% 61,700

Currency Options - USX 56 125 -55.2% 44 27.3% 68 122 -44.3% 129

Total Futures 110,222 79,821 38.1% 75,482 46.0% 97,297 67,810 43.5% 74,911

% 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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