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Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Mar 2012
Short-Term Interest Rate Futures

BAX 1,989,148
CRA 0
Others 50
Total 1,989,198
Short-Term Interest Rate Options - OBX 19,450
Bond Futures

CGzZ 2,595
CGF 13,895
CGB 790,935
LGB 0
Total 807,425
Bond Options - OGB 0
Index Futures

SXF 550,002
SXM 9,115
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 559,117
Index Options

SXJ 0
SXO 6,430
SXV 0
Total 6,430
Other Derivatives 0
ETF Futures 0
ETF Options 404,837
Share Futures 0
Equity Options 2,370,642
Currency Options - USX 251

Total Futures
Total Options
GRAND TOTAL

3,355,740
2,801,6

6,157,350

MONTHLY VOLUME

Mar 2011 % CHG

2,060,278 -3.5%
0
0
2,060,278 -3.5%
56,287 -65.4%

20 12875.0%
0

605,053  30.7%
0
605,073  33.4%
0
602,504  -8.7%
0
0
0
0

2 -100.0%

0

0

0

0

0

0
602,506  -7.2%

0

8,400 -23.5%
8,400 -23.5%

0

0
265,051  52.7%

0
2,111,843  12.3%
2,051 -87.8%
3,267,857 2.7%
2,443,632 14.6%

5,711,489

Feb 2012

1,199,526
0

100
1,199,626

19,875

1,087,345
0
1,098,846
1,263

190,449
6,859

oo

0
0
0
0
0
0
0
0
197,308
0

5,842

0

5,842

0

0
345,231
0
2,158,878
547
2,495,780
2,531,636

5,027,416

% CHG

65.8%

-50.0%
65.8%

-2.1%
30.7%
46.0%

-27.3%
-26.5%
-100.0%

188.8%
32.9%

183.4%

10.1%
10.1%

17.3%

9.8%

-54.1%
34.5%

10.7%
22.5%

2012
4,526,487
0
150
4,526,637
74,054
5,186
34,643
2,440,857
0
2,480,686
1,385

934,495
22,325

0
0
0
0
0
0
0
0
0
0
0

956,82
0

17,496

0

17,496

0

0
1,100,888
0
7,186,198
1,944
7,964,143
8,381,965

16,346,108

% CHG

4,856,082
0

0
4,856,082

126,511

755
0
1,803,959
0
1,804,714
2,985

27,426
0

27,426

0

0

825,848

0
5,934,944
4,534
7,631,413
6,922,248

14,553,661

Total 2011

6.8% 20,865,769
0

0

-6.8% 20,865,769
-41.5% 635,046
586.9% 59,650
105,580

353% 7,788,218
0

37.5% 7,953,448
-53.6% 8,775
37% 4,228,938
100,554

0

0

0

-100.0% 232
0

0

0

0

0

0

-14% 4,329,724
0

-36.2% 93,151
0

-36.2% 93,151
0

0

333% 3,866,689
0

211% 24,211,857
-57.1% 16,947
4.4% 33,148,941
21.1% 28,832,465

12.3% 61,981,406

Mar 2012

553,365
0

50
553,415

40,525

225,989
0
229,635
1,263

138,307
1,671

WOOOO0OOOO0OOO

139,97

0
15,423

0

15,423

0

0

720,603

0
3,245,099
379
923,028
4,023,292

4,946,320

MONTH END OPEN INTEREST

Mar 2011

505,672
0

0
505,672

85,837

144
0
143,913
0
144,057
2,800

11,187
0

11,187
194

0
337,678
0
2,679,411
1,176
768,051
3,118,089

3,886,334

% CHG

9.4%

9.4%
-52.8%

950.7%
57.0%
59.4%

-54.9%

16.9%

18.3%

37.9%
37.9%
-100.0%

113.4%

21.1%
-67.8%

20.2%
29.0%

Feb 2012

542,320

0
100
542,420

90,030
32
3,181
221,010
0
224,223
1,263

158,706
2,065

0

14,002

0

0
742,744

0
2,930,087
630
927,414
3,778,756

4,706,170

% CHG

2.0%

-50.0%
2.0%

-55.0%
4628.1%
-32.9%
2.3%
2.4%
0.0%

-12.9%
-19.1%

-12.9%

10.1%
10.1%

-3.0%

10.8%
-39.8%

-0.5%
6.5%

TRANSACTIONS

Mar 2012 YTD 2012
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Mar 2012 Mar 2011 % CHG Feb 2012 2011 % CHG Total 2011

Short-Term Interest Rate Futures

BAX 90,416 89,577 0.9% 59,976 50.8% 71,366 77,755 -8.2% 333,698
CRA 0 0 0 0 0 0
Others 2 0 25 -92.0% 9 0 0
Total 90,418 89,577 0.9% 60,001 50.7% 71,375 77,755 -8.2% 333,698
Short-Term Interest Rate Options - OBX 884 2,447 -63.9% 994 -11.1% 1,177 2,003 -41.2% 10,145
Bond Futures

CGz 118 111700.0% 99 19.2% 82 13 530.8% 953
CGF 632 0 476 32.8% 547 0 1,706
CGB 35,952 26,307 36.7% 54,367 -33.9% 39,036 29,450 32.6% 124,763
LGB 0 0 0 0 0 0
Total 36,702 26,308 39.5% 54,942 -33.2% 39,665 29,463 34.6% 127,422
Bond Options - OGB 0 0 63 -100.0% 23 52 -55.8% 143
Index Futures

SXF 25,000 26,196 -4.6% 9,522 162.5% 14,588 15,033 -3.0% 66,847
SXM 414 0 343 20.7% 353 0 1,669
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 4
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 25,414 26,196 -3.0% 9,865 157.6% 14,941 15,033 -0.6% 68,520
Index Options

SXJ 0 0 0 0 0 0
SXO 292 365 -20.0% 292 0.0% 278 450 -38.2% 1,499
SXV 0 0 0 0 0 0
Total 292 365 -20.0% 292 0.0% 278 450 -38.2% 1,499
ETF Futures 0 0 0 0 0 0
ETF Options 18,405 11,526 59.7% 17,263 6.6% 17,455 13,360 30.7% 61,412
Share Futures 0 0 0 0 0 0
Equity Options 107,756 91,819 17.4% 107,944 -0.2% 114,070 95,985 18.8% 387,599
Currency Options - USX 11 89 -87.6% 27 -59.3% 31 72 -56.9% 270
Total Futures 152,534 142,081 7.4% 124,808 22.2% 125,981 122,251 3.1% 529,640
Total Options 127,348 106,246 19.9% 126,583 0.6% 133,034 111,922 18.9% 461,068

GRAND TOTAL 279,882 248,327 12.7% 251,391 11.3% 259,015 234,173




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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