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Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Aug 2013

Short-Term Interest Rate Futures

BAX 1,381,327
CRA 0
Others 0
Total 1,381,327
Short-Term Interest Rate Options - OBX 73,252
Bond Futures

CGzZ 5411
CGF 25,427
CGB 1,397,831
LGB 0
Total 1,428,669
Bond Options - OGB 851
Index Futures

SXF 217,943
SXM 8,910
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 226,853
Index Options

SXJ 0
SXO 20,862
SXV 0
Total 20,862
ETF Futures 0
ETF Options 120,880
Share Futures 0
Equity Options 1,802,116
Currency Options - USX 116
Total Futures 3,036,849
Total Options 2,018,077

MONTHLY VOLUME

Aug 2012 % CHG Jul 2013 % CHG
1,667,074 -17.1% 1,731,007 -20.2%
0 0
0 0
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14,461  75.8% 17,750  43.3%
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0 0
2,059,469 -12.5% 2,055,615 -12.3%
269  -56.9% 274 -57.7%
2,980,545 1.9% 2,768,231 9.7%
2,154,751  -6.3% 2,261,877 -10.8%
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0

0
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0
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0
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0
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0
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0
2,080,873
0
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4,949

27,233,275
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0
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14,646,261

376,105
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112,169
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0
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0
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0
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0
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0
16,732,565
3,422

24,136,303
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38.4%
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3.3%
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2.0%

209.7%
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-12.0%
44.6%
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Total 2012

20,755,118
0

150
20,755,268

493,047
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153,598
9,950,622
0
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4,767
3,826,975
132,549
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0

0
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0
0
0
0
0
0
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0
314,631

0

314,631

0
1,343,034
0
24,190,613
5,235

34,891,250
26,351,327

Aug 2013

661,065
0

0
661,065

173,022

266,317
0
274,606
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148,732
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0
0
0
0
0
0
0
0
0
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149,63

0
125,632
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125,632

0
477,351

0
2,892,802
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1,085,305
3,670,188

MONTH END OPEN INTEREST

Aug 2012
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0

0
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0

0
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1,027
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0

122,619

0
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0
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TRANSACTIONS

Aug 2013
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0

0
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0

355,556

0
2,186
0
67,931
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70,434
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0

0
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5
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0
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2,313

0
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0
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252
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61,242,577

4,755,493

4,105,377

15.8%

4,581,536



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Aug 2013 Aug 2012 % CHG Jul 2013 2012 % CHG Total 2012

Short-Term Interest Rate Futures

BAX 65,777 75,776 -13.2% 78,682 -16.4% 89,321 86,622 3.1% 124,012
CRA 0 0 0 0 0 0
Others 0 0 0 0 3 -100.0% 3
Total 65,777 75,776  -13.2% 78,682 -16.4% 89,321 86,625 3.1% 124,015
Short-Term Interest Rate Options - OBX 3,488 2,985 16.9% 1,882 85.3% 2,435 2,216 9.9% 2,928
Bond Futures

CGz 257 317 -18.9% 293  -12.3% 405 298 35.9% 426
CGF 1,210 657 84.2% 806 50.1% 1,170 658 77.8% 911
CGB 66,563 48,761 36.5% 36,639 81.7% 56,407 40,249 40.1% 59,139
LGB 0 0 0 0 0 0
Total 68,030 49,735 36.8% 37,738 80.3% 57,982 41,205 40.7% 60,476
Bond Options - OGB 40 54 -25.9% 0 16 23 -30.4% 28
Index Futures

SXF 10,378 9,133 13.6% 9,053 14.6% 15,037 14,180 6.0% 23,126
SXM 424 830 -48.9% 350 21.1% 408 584 -30.1% 797
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 5 -100.0% 3 -100.0% 2 2 0.0% 3
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 10,802 9,968 8.4% 9,406 14.8% 15,447 14,766 4.6% 23,926
Index Options

SXJ 0 0 0 0 0 0
SXO 993 1,279 -22.4% 1,849 -46.3% 1,804 577 212.7% 1,922
SXV 0 0 0 0 0 0
Total 993 1,279 -22.4% 1,849 -46.3% 1,804 577 212.7% 1,922
ETF Futures 0 0 0 0 0 0
ETF Options 5,756 0 5,630 2.2% 12,676 0 8,482
Share Futures 0 0 0 0 0 0
Equity Options 85,815 93,612 -8.3% 93,437 -8.2% 87,384 99,072 -11.8% 144,538
Currency Options - USX 5 12 -58.3% 12 -58.3% 30 20 50.0% 31
Total Futures 144,609 135,479 6.7% 125,826 14.9% 162,750 142,596 14.1% 208,417
Total Options 96,097 97,942 -1.9% 102,810 -6.5% 104,345 101,908 2.4% 157,929

GRAND TOTAL 240,706 233,421 228,636 267,095 244,504




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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