MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Oct 2011
Short-Term Interest Rate Futures

BAX 1,446,248
CRA 0
Others 0
Total 1,446,248
Short-Term Interest Rate Options - OBX 34,750
Bond Futures

CGzZ 8,088
CGF 15,485
CGB 517,904
LGB 0
Total 541,477
Bond Options - OGB 0
Index Futures

SXF 274,500
SXM 10,508
SEG 0
Sbv 0
SMJ 0
SCF 4
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 285,012
Index Options

SXJ 0
SXO 5,068
SXV 0
Total 5,068
Other Options 0
Other Derivatives 0
ETF Futures 0
ETF Options 295,868
Share Futures 0
Equity Options 1,937,467
Currency Options - USX 1,590
Total Futures 2,272,737
Total Options 2.

GRAND TOTAL

MONTHLY VOLUME
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19,998,719
15,912,199
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Total 2010
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21.2% 3,312,650
0

53.7% 16,245,341
4.0% 17,705
43.0% 24,175,887
47.8% 20,120,876

45.2% 44,296,907

Oct 2011
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3,250,280
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MONTH END OPEN INTEREST

Oct 2010
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0

0
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0
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419,008
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0
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1,577

133,990
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0
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TRANSACTIONS

Oct 2011 YTD 2011
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Oct 2011

Short-Term Interest Rate Futures

BAX 72,312
CRA 0
Others 0
Total 72,312
Short-Term Interest Rate Options - OBX 1,738
Bond Futures

CGz 404
CGF 774
CGB 25,895
LGB 0
Total 27,073
Bond Options - OGB 0
Index Futures

SXF 13,725
SXM 500
SEG 0
SDhV 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 14,225
Index Options

SXJ 0
SXO 253
SXV 0
Total 253
Other Options 0
Other Derivatives 0
ETF Futures 0
ETF Options 14,794
Share Futures 0
Equity Options 96,873
Currency Options - USX 80

Total Futures 113,610

AVERAGE DAILY VOLUME

Oct 2010
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% CHG

49.6%

49.6%

-11.8%

47.4%
54.1%
-100.0%

43.1%

48.4%

-7.0%
-7.0%

37.0%

24.0%

81.8%
50.5%

Sep 2011

65,148
0

0
65,148

1,975
444
750

26,994
0
28,188

0

28,902
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29,52
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383

20,111
0
119,958

51
122,864

% CHG

11.0%

11.0%

-12.0%

-9.0%
3.2%
-4.1%

-4.0%

-52.5%
-20.1%

-51.8%

-33.9%
-33.9%

-26.4%

-19.2%

56.9%
-7.5%
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88,035

88,035
2,829
236
352
31,267
31,855

37

16,499
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16,91

402
402

15,180

94,592
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136,804

YEAR-TO-DATE VOLUME

2010

55,030
0

0
55,030

1,509

% CHG

60.0%

60.0%

87.5%

1 23500.0%

0
24,915
0
24,916

35

12,564
0
61,666
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96,004

25.5%
27.8%
5.7%

2.8%

0.0%

5.3%

31.8%
31.8%
-100.0%

20.8%

53.4%

4.3%
42.5%

Total 2010

65,584
0
0
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30,949
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519

15,800

77,767
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115,842



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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