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Statistics
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Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Feb 2011
Short-Term Interest Rate Futures

BAX 1,480,821
CRA 0
Others 0
Total 1,480,821
Short-Term Interest Rate Options - OBX 18,897
Bond Futures

CGzZ 591
CGF 0
CGB 797,044
LGB 0
Total 797,635
Bond Options - OGB 2,800
Index Futures

SXF 188,950
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 188,950
Index Options

SXJ 0
SXO 12,967
SXV 0
Total 12,967
Other Options 0
Other Derivatives 0
ETF Futures 0
ETF Options 197,244
Share Futures 0
Equity Options 1,892,720
Currency Options - USX 723
Total Futures 2,467,406
Total Options 2,125,351

GRAND TOTAL

4,592,757

MONTHLY VOLUME

Feb 2010 % CHG

1,070,281  38.4%

0

0
1,070,281  38.4%
24,750 -23.6%

0

0
630,090  26.5%

0
630,090  26.6%
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221,403  -14.7%

0

0

0

0
4 -100.0%

0

0

0

0

0

0
221,407 -14.7%

0
2457  427.8%

0
2,457 427.8%
25,204 -100.0%

0

0
117,332 68.1%

0
1,091,335  73.4%
943 -23.3%
1,921,778  28.4%
1,263,346 68.2%

3,185,124

Jan 2011

1,314,983
0

0
1,314,983

51,327

144
0
401,862
0
402,006
185

0
363,553
0
1,930,381

1,760

1,896,150
2,353,265
4,249,415

% CHG

12.6%

12.6%
-63.2%

310.4%
98.3%
98.4%

1413.5%

5.5%

5.5%

114.0%
114.0%

-45.7%

-2.0%

-58.9%

30.1%
-9.7%

2011

2,795,804
0

0
2,795,804

70,224

735

0
1,198,906
0
1,199,641
2,985

19,026
0

19,026

0

0

0

560,797

0
3,823,101
2,483
4,363,556
4,478,616

8,842,172

1,833,015
0

0
1,833,015

45,667

0

0
1,004,131
0
1,004,131
2,897

4814
0

4,814
50,035

0

0
338,514

0
2,367,080
2,688
3,280,370
2,811,695

6,092,065

% CHG

Total 2010

525% 13,698,870
0
0
525% 13,698,870
53.8% 349,675
611
0
19.4% 6,405,525
0
195% 6,406,136
3.0% 9,742
-16.9% 4,070,604
0
0
0
0
-100.0% 261
0
16
0
0
0
0
-16.9% 4,070,881
0
295.2% 77,820
0
295.2% 77,820
-100.0% 107,943
144
0
65.7% 3,312,650
0
61.5% 16,245,341
-7.6% 17,705
33.0% 24,175,887
59.3% 20,120,876

45.1% 44,296,907

Feb 2011

481,654
0

0
481,654

75,510

164

0
154,533
0
154,697
2,800

122,450

0
0
0
0
0
0
0
0
0
0
0
122,450

0
21,029

0

21,029

0

194

0
552,714

0
2,356,467

1,259

758,801
3,009,779
3,768,774

MONTH END OPEN INTEREST

Feb 2010

406,228
0

0
406,228

80,884

0

0
142,819
0
142,819
1,325

5,237

0

5,237
136,233
259

0
637,814
0
1,451,201

1,335

675,571
2,314,029
2,989,859
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18.6%

18.6%
-6.6%

8.2%
8.3%
111.3%

-3.2%

-100.0%

-3.2%

301.5%
301.5%
-100.0%
-25.1%

-13.3%

62.4%

-5.7%

12.3%
30.1%
26.1%

Jan 2011

444,631
0

0
444,631

81,565

101

0
170,045
0
170,146
2,860

124,800
0
0
0
0
0
0
0
0
0
0
0
0

124,80

0
18,535

0
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0
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0

510,479

0
2,106,120

1,502

739,577
2,721,061
3,460,832

% CHG

8.3%

8.3%
-7.4%

62.4%
-9.1%
-9.1%
-2.1%

-1.9%

-1.9%

13.5%
13.5%

0.0%

8.3%
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-16.2%

2.6%
10.6%

TRANSACTIONS

Feb 2011 YTD 2011
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Feb 2011 Feb 2010 % CHG Jan 2011 % CHG 2010 % CHG Total 2010

Short-Term Interest Rate Futures

BAX 77,938 56,331 38.4% 65,749 18.5% 71,844 47,234 52.1% 327,919
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 77,938 56,331 38.4% 65,749 18.5% 71,844 47,234 52.1% 327,919
Short-Term Interest Rate Options - OBX 995 1,303 -23.6% 2,566 -61.2% 1,780 1,174 51.6% 8,410
Bond Futures

CGz 31 0 7 342.9% 19 0 15
CGF 0 0 0 0 0 0
CGB 41,950 33,163 26.5% 20,093 108.8% 31,021 25,932 19.6% 154,745
LGB 0 0 0 0 0 0
Total 41,981 33,163 26.6% 20,100 108.9% 31,040 25,932 19.7% 154,760
Bond Options - OGB 147 70 110.0% 9 1533.3% 78 74 5.4% 239
Index Futures

SXF 9,945 11,653 -14.7% 8,958 11.0% 9,451 11,372  -16.9% 96,525
SXM 0 0 0 0 0 0
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 0 0 0 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 9,945 11,653 -14.7% 8,958 11.0% 9,451 11,372 -16.9% 96,531
Index Options

SXJ 0 0 0 0 0 0
SXO 682 129 428.7% 303 125.1% 493 124  297.6% 1,837
SXV 0 0 0 0 0 0
Total 682 129 428.7% 303 125.1% 493 124 297.6% 1,837
Other Options 0 1,327 -100.0% 0 0 1,284 -100.0% 2,597
Other Derivatives 0 0 0 0 0 3
ETF Futures 0 0 0 0 0 0
ETF Options 10,380 6,176 68.1% 18,178 -42.9% 14,275 8,616 65.7% 78,993
Share Futures 0 0 0 0 0 0
Equity Options 99,617 57,439 73.4% 96,519 3.2% 98,068 60,613 61.8% 388,833
Currency Options - USX 38 50 -24.0% 88 -56.8% 63 68 -7.4% 425

Total Futures 129,864 101,147 28.4% 94,807 37.0% 112,335 84,538 32.9% 579,210



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.



	Cover Page
	Feb 2011 EN
	Feb 2011 EN ADV
	Product

