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Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Sep 2012

Short-Term Interest Rate Futures

BAX 1,595,070
CRA 0
Others 0
Total 1,595,070
Short-Term Interest Rate Options - OBX 40,700
Bond Futures

CGzZ 5,706
CGF 10,719
CGB 622,654
LGB 0
Total 639,079
Bond Options - OGB 0
Index Futures

SXF 507,288
SXM 11,597
SEG 0
Sbv 0
SMJ 0
SCF 106
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 518,991
Index Options

SXJ 0
SXO 49,542
SXV 0
Total 49,542
ETF Futures 0
ETF Options 322,110
Share Futures 0
Equity Options 1,919,451
Currency Options - USX 241
Total Futures 2,753,140
Total Options 2,332,044

MONTHLY VOLUME
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Sep 2012
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MONTH END OPEN INTEREST
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Sep 2012

TRANSACTIONS

YTD 2012
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0 0
71,903 71,903
54 54
101 101
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2012 Sep 2011 % CHG Aug 2012 2011 % CHG Total 2011

Short-Term Interest Rate Futures

BAX 83,951 65,148 28.9% 75,776 10.8% 86,325 89,782 -3.9% 111,233
CRA 0 0 0 0 0 0
Others 0 0 0 3 0 0
Total 83,951 65,148 28.9% 75,776 10.8% 86,328 89,782 -3.8% 111,233
Short-Term Interest Rate Options - OBX 2,142 1,975 8.5% 2,985 -28.2% 2,208 2,950 -25.2% 3,382
Bond Futures

CGz 300 444  -32.4% 317 -5.4% 298 218 36.7% 318
CGF 564 750 -24.8% 657 -14.2% 648 305 112.5% 569
CGB 32,771 26,994 21.4% 48,761 -32.8% 39,418 31,864 23.7% 41,588
LGB 0 0 0 0 0 0
Total 33,635 28,188 19.3% 49,735 -32.4% 40,364 32,387 24.6% 42,475
Bond Options - OGB 0 0 54 -100.0% 20 41 -51.2% 48
Index Futures

SXF 26,699 28,902 -7.6% 9,133 192.3% 15,571 16,807 -7.4% 22,282
SXM 610 626 -2.6% 830 -26.5% 586 404 45.0% 556
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 5 0 5 0.0% 2 1 100.0% 1
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 27,314 29,528 -7.5% 9,968 174.0% 16,159 17,212 -6.1% 22,839
Index Options

SXJ 0 0 0 0 0 0
SXO 2,607 383 580.7% 1,279 103.8% 803 418 92.1% 500
SXV 0 0 0 0 0 0
Total 2,607 383 580.7% 1,279 103.8% 803 418 92.1% 500
ETF Futures 0 0 0 0 0 0
ETF Options 16,953 0 0 1,884 0 0
Share Futures 0 0 0 0 0 0
Equity Options 101,023 119,958 -15.8% 93,612 7.9% 99,289 94,339 5.2% 129,200
Currency Options - USX 12 51 -76.5% 12 0.0% 20 71 -71.8% 90
Total Futures 144,900 122,864 17.9% 135,479 7.0% 142,851 139,381 2.5% 176,547
Total Options 122,737 122,367 0.3% 97,942 25.3% 104,224 97,819 6.5% 133,220

GRAND TOTAL 267,637 245,231 233,421 14.7% 247,075 237,200




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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