MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Feb 2013
Short-Term Interest Rate Futures

BAX 1,821,704
CRA 0
Others

Total 1,821,704
Short-Term Interest Rate Options - OBX 30,250
Bond Futures

CGzZ 12,276
CGF 19,279
CGB 1,350,336
LGB 0
Total 1,381,891
Bond Options - OGB 904
Index Futures

SXF 224,999
SXM 6,029
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 231,028
Index Options

SXJ 0
SXO 33,093
SXV 0
Total 33,093
ETF Futures 0
ETF Options 596,902
Share Futures 0
Equity Options 1,674,148
Currency Options - USX 188
Total Futures 3,434,623
Total Options 2,335,485

MONTHLY VOLUME

Feb 2012 % CHG

1,199,526  51.9%

0
100 -100.0%
1,199,626  51.9%
19,875  52.2%
1,985 518.4%
9,516 102.6%
1,087,345  24.2%

0
1,098,846  25.8%
1,263  -28.4%
190,449  18.1%
6,859 -12.1%

0

0

0

0

0

0

0

0

0

0
197,308  17.1%

0
5842  466.5%

0
5842 466.5%

0

0

0
2,158,878  -22.5%
547  -65.6%
2,495,780  37.6%
2,186,405 6.8%

Jan 2013

2,179,970
0

0
2,179,970

57,417

800,870
0
814,411
0

202,788

68,084

0

68,084

0
210,630
0
2,250,405
506

3,203,394
2,587,042

% CHG

-16.4%

-16.4%
-47.3%
181.7%
109.9%

68.6%

69.7%

11.0%
-2.6%

-100.0%

10.5%

-51.4%
-51.4%

183.4%

-25.6%
-62.8%

7.2%
-9.7%

2013

4,001,674
0

0
4,001,674
87,667
16,634
28,462
2,151,206
0
2,196,302
204

427,787
12,222

w
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440,041

0
101,177

0

101,177

0
807,532
0
3,924,553
694

6,638,017
4,922,527

2,537,339

0
100
2,537,439

54,604
2,591
20,748
1,649,922
0
1,673,261
1,385

384,493
13,210

WOOOOOOOOOO

397,70
0

11,066

0

11,066

0

0

0
4,815,556
1,693

4,608,403
4,884,304

% CHG

Total 2012

57.7% 20,755,118
0

-100.0% 150
57.7% 20,755,268
60.6% 493,047
542.0% 71,699
37.2% 153,598
30.4% 9,950,622
0

31.3% 10,175,919
-34.7% 4,767
11.3% 3,826,975
75% 132,549
0

0

0

539

0

0

0

0

0

0

10.6% 3,960,063
0

814.3% 314,631
0

814.3% 314,631
0

1,343,034

0

-18.5% 24,190,613
-59.0% 5,235
44.0% 34,891,250
0.8% 26,351,327

Feb 2013

619,144
0

619,144

105,700

275,385
0
282,321
204

146,948
1,016

Roooocococoooo

147,96

0
118,133

0

118,133

0

699,292

0
2,503,770
649

1,049,429
3,428,448

MONTH END OPEN INTEREST

Feb 2012

542,320

0
100
542,420

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

POOOOOOOOOO

160,77
0

14,002

0

14,002

0

0

0
2,930,087
630

927,414
3,036,012

% CHG

14.2%

-100.0%
14.1%

17.4%
6481.2%
51.8%
24.6%
25.9%
-28.4%

-7.4%
-50.8%

-8.0%

743.7%
743.7%

-14.5%
3.0%

13.2%
12.9%

Jan 2013

538,041
0

0
538,041

89,500

273,715
0
278,551
913

0
127,754

0
127,754

0

689,348

0
2,212,601
728

970,269
3,120,844

% CHG

15.1%

15.1%
18.1%
97.0%
28.2%

0.6%

1.4%
-1.0%

-3.4%
-33.1%

-3.7%

-7.5%
-7.5%

1.4%

13.2%
-10.9%

8.2%
9.9%

Feb 2013

TRANSACTIONS
YTD 2013

74,967 157,861
0 0
0 0
74,967 157,861
61 154
287 387
407 616
319,479 610,891
0 0
320,173 611,894
1 1
162,807 315,607
1,894 4,049
0 0
0 0
0 0
0 7
0 0
0 0
0 0
0 0
0 0
0 0
164,701 319,663
0 0
317 775

0
317 775
0 0
2,005 4,656
0 0
65,412 162,455
22 66
559,841 1,089,418
67,818 168,107

5,770,108

4,682,185 23.2%

5,790,436

-0.4%

11,560,544

9,492,707

61,242,577

4,477,877

3,963,426

13.0%

4,091,113

627,659



Short-Term Interest Rate Futures
BAX

CRA

Others

Total

Short-Term Interest Rate Options - OBX

Bond Futures
CGz
CGF
CGB
LGB
Total

Bond Options - OGB

Index Futures
SXF
SXM
SEG
SDhV
SMJ
SCF
SXA
SXB
SXH
SXY
SXK
SXU
Total

Index Options

SXJ

SXO

SXV

Total

ETF Futures

ETF Options

Share Futures

Equity Options
Currency Options - USX

Total Futures
Total Options
GRAND TOTAL

Feb 2013

646
1,014
71,070
72,730

47

180,768
122,917
303,685

AVERAGE DAILY VOLUME

Feb 2012

59,976

25
60,001

994

99

476
54,367
54,942

63

0
107,944
27

124,808
109,320
234,128

% CHG

59.9%

-100.0%
59.8%

60.2%
552.5%
113.0%

30.7%

32.4%

-25.4%

24.4%
-7.6%

23.3%

496.2%
496.2%

-18.4%
-66.7%

44.8%
12.4%

Jan 2013

198
417
36,403

37,018

102,291
23

145,606
117,591
263,197

-3.2%

-3.2%
-39.0%
226.3%
143.2%
95.2%

96.5%

28.5%
12.8%

-100.0%

28.0%

-43.7%
-43.7%

228.1%

-13.9%
-60.9%

24.1%
4.5%
15.4%

422
716
53,736

54,874
24

163,187
120,254
283,441

YEAR-TO-DATE VOLUME

2012

61,841
0

12
61,853

1,324

64

505
40,578
0
41,147

34

9,381
323

POOOCDOOOOOOO

9,70

270

270

0

0

0
117,226
41

112,704
118,895
231,599

% CHG

57.6%

-100.0%
57.6%

58.6%
559.4%
41.8%
32.4%
33.4%
-29.4%

12.2%
-7.4%

11.6%

795.6%
795.6%

-18.8%
-61.0%

44.8%
1.1%

Total 2012

496,048
0

13
496,061

11,713
1,705
3,645

236,557
0
241,907
111

92,506
3,187

578,153
126

833,673
631,721




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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