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Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Oct 2012
Short-Term Interest Rate Futures

BAX 1,940,359
CRA 0
Others 0
Total 1,940,359
Short-Term Interest Rate Options - OBX 47,367
Bond Futures

CGzZ 5,001
CGF 10,060
CGB 650,836
LGB 0
Total 665,897
Bond Options - OGB 8
Index Futures

SXF 208,506
SXM 10,655
SEG 0
Sbv 0
SMJ 0
SCF 15
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 219,176
Index Options

SXJ 0
SXO 41,566
SXV 0
Total 41,566
ETF Futures 0
ETF Options 175,543
Share Futures 0
Equity Options 2,066,288
Currency Options - USX 323
Total Futures 2,825,432
Total Options 2,331,095

MONTHLY VOLUME
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Total 2011
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Oct 2012

505,972
0

0
505,972

132,790

215,354
0
219,499
1,198

147,188
1,821

Nooooocowooo

149,01

0
140,402

0

140,402

0

751,512

0
2,712,433
715

874,483
3,739,050

MONTH END OPEN INTEREST
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Oct 2012

TRANSACTIONS
YTD 2012
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0 0

0 0
86,160 158,063
101 155
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259,099 512,993
0 0
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1 1
162,064 346,031
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0 0

0 0

0 0

0 0

0 0
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0 0
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0 0
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Oct 2012 Oct 2011 % CHG Sep 2012 % CHG 2012 2011 % CHG Total 2011

Short-Term Interest Rate Futures

BAX 88,198 72,312 22.0% 83,951 5.1% 86,513 88,035 -1.7% 100,109
CRA 0 0 0 0 0 0
Others 0 0 0 3 0 0
Total 88,198 72,312 22.0% 83,951 5.1% 86,516 88,035 -1.7% 100,109
Short-Term Interest Rate Options - OBX 2,153 1,738 23.9% 2,142 0.5% 2,203 2,829 -22.1% 3,043
Bond Futures

CGz 227 404  -43.8% 300 -24.3% 291 236 23.3% 286
CGF 457 774  -41.0% 564 -19.0% 629 352 78.7% 512
CGB 29,583 25,895 14.2% 32,771 -9.7% 38,434 31,267 22.9% 37,429
LGB 0 0 0 0 0 0
Total 30,267 27,073 11.8% 33,635 -10.0% 39,354 31,855 23.5% 38,227
Bond Options - OGB 0 0 0 18 37 -51.4% 43
Index Futures

SXF 9,477 13,725 -31.0% 26,699 -64.5% 14,962 16,499 -9.3% 20,054
SXM 484 500 -3.2% 610 -20.7% 576 414 39.1% 501
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 5 -100.0% 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 9,961 14,225 -30.0% 27,314 -63.5% 15,540 16,914 -8.1% 20,556
Index Options

SXJ 0 0 0 0 0 0
SXO 1,889 253 646.6% 2,607 -27.5% 911 402 126.6% 450
SXV 0 0 0 0 0 0
Total 1,889 253 646.6% 2,607 -27.5% 911 402 126.6% 450
ETF Futures 0 0 0 0 0 0
ETF Options 7,979 0 16,953 -52.9% 2,493 0 0
Share Futures 0 0 0 0 0 0
Equity Options 93,922 96,873 -3.0% 101,023 -7.0% 98,752 94,592 4.4% 116,280
Currency Options - USX 14 80 -82.5% 12 16.7% 19 72 -73.6% 81
Total Futures 128,426 113,610 13.0% 144,900 -11.4% 141,410 136,804 3.4% 158,892
Total Options 105,957 98,944 7.1% 122,737 -13.7% 104,396 97,932 6.6% 119,897

GRAND TOTAL 234,383 212,554 267,637 -12.4% 245,806 234,736




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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