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Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Mar 2013
Short-Term Interest Rate Futures

BAX 1,715,413
CRA 0
Others 0
Total 1,715,413
Short-Term Interest Rate Options - OBX 35,900
Bond Futures

CGzZ 11,739
CGF 17,160
CGB 861,411
LGB 0
Total 890,310
Bond Options - OGB 0
Index Futures

SXF 544,695
SXM 5,939
SEG 0
Sbv 0
SMJ 0
SCF 32
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 550,666
Index Options

SXJ 0
SXO 30,676
SXV 0
Total 30,676
ETF Futures 0
ETF Options 239,304
Share Futures 0
Equity Options 1,494,062
Currency Options - USX 2,712
Total Futures 3,156,389
Total Options 1,802,654

MONTHLY VOLUME
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Total 2012
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Mar 2013
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MONTH END OPEN INTEREST
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TRANSACTIONS

Mar 2013
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0

0
71,925
78
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294,802
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0
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0
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1,068
904,939
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Mar 2013 Mar 2012 % CHG Feb 2013 % CHG 2012 % CHG Total 2012

Short-Term Interest Rate Futures

BAX 85,770 90,416 -5.1% 95,879 -10.5% 93,579 71,366 31.1% 330,699
CRA 0 0 0 0 0 0
Others 0 2 -100.0% 0 0 9 -100.0% 9
Total 85,770 90,418 -5.1% 95,879 -10.5% 93,579 71,375 31.1% 330,708
Short-Term Interest Rate Options - OBX 1,795 884 103.1% 1,592 12.8% 1,999 1,177 69.8% 7,808
Bond Futures

CGz 586 118 396.6% 646 -9.3% 477 82 481.7% 1,137
CGF 858 632 35.8% 1,014 -15.4% 763 547 39.5% 2,430
CGB 43,070 35,952 19.8% 71,070 -39.4% 50,181 39,036 28.6% 157,705
LGB 0 0 0 0 0 0
Total 44,514 36,702 21.3% 72,730 -38.8% 51,421 39,665 29.6% 161,272
Bond Options - OGB 0 0 47 -100.0% 16 23 -30.4% 74
Index Futures

SXF 27,234 25,000 8.9% 11,842 130.0% 16,098 14,588 10.4% 61,671
SXM 296 414 -28.5% 317 -6.6% 298 353 -15.6% 2,125
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 1 0 0 1 0 8
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 27,531 25,414 8.3% 12,159 126.4% 16,397 14,941 9.7% 63,804
Index Options

SXJ 0 0 0 0 0 0
SXO 1,533 292 425.0% 1,741 -11.9% 2,123 278 663.7% 5,125
SXV 0 0 0 0 0 0
Total 1,533 292 425.0% 1,741 -11.9% 2,123 278 663.7% 5,125
ETF Futures 0 0 0 0 0 0
ETF Options 11,965 0 31,415 -61.9% 17,651 0 22,620
Share Futures 0 0 0 0 0 0
Equity Options 74,703 107,756 -30.7% 88,113 -15.2% 88,369 114,070 -22.5% 385,436
Currency Options - USX 135 11 1127.3% 9 1400.0% 56 31 80.6% 84
Total Futures 157,815 152,534 3.5% 180,768 -12.7% 161,397 125,981 28.1% 555,784
Total Options 90,131 108,943 -17.3% 122,917 -26.7% 110,214 115,579 -4.6% 421,147

GRAND TOTAL 247,946 261,477 303,685 -18.4% 271,611 241,560 12.4%




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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