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Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Oct 2013
Short-Term Interest Rate Futures

BAX 1,937,222
CRA 0
Others 0
Total 1,937,222
Short-Term Interest Rate Options - OBX 26,248
Bond Futures

CGzZ 3,076
CGF 19,709
CGB 970,106
LGB 0
Total 992,891
Bond Options - OGB 479
Index Futures

SXF 243,418
SXM 7,361
SEG 0
Sbv 0
SMJ 0
SCF 11
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 250,790
Index Options

SXJ 0
SXO 50,150
SXV 0
Total 50,150
ETF Futures 0
ETF Options 139,400
Share Futures 0
Equity Options 1,973,335
Currency Options - USX 505
Total Futures 3,180,903
Total Options 2,190,117

MONTHLY VOLUME

Oct 2012 % CHG

1,940,359 -0.2%
0

0
1,940,359 -0.2%
47,367 -44.6%
5,001 -38.5%
10,060 95.9%
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0
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8 5887.5%
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0
0
0
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0
0
0
0
0
0
219,176 14.4%
0

41566  20.7%
41,562 20.7%

0
175,543  -20.6%

0
2,066,288  -4.5%
323 56.3%

2,825,432 12.6%
2,331,095 -6.0%

Sep 2013 % CHG

2,340,358  -17.2%
0

0
2,340,358  -17.2%
63,054 -58.4%
3,652 -15.8%
17,727 11.2%
885,081 9.6%

0
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119 302.5%
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7,086 3.9%
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0
0
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0
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0
0
0
521,078 -51.9%
0

42601  17.7%
42,602 17.7%
0
360,767 -61.4%
0
1,433,367  37.7%
982  -48.6%

3,767,896  -15.6%
1,900,890 15.2%

2013

19,247,198
0

0
19,247,198
499,590
74,198
234,906
11,296,514
0
11,605,618
3,234
3,245,549
83,312

0

0

0
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0

0

0

0

0

0
3,329,258

0
397,340

0

397,340

0
2,581,040
0
18,125,550
6,436

34,182,074
21,613,190

18,181,540

0
150
18,181,690

464,172
61,607
132,948
8,094,055
0
8,288,610
3,854
3,124,227
119,901

0

0

0

447

0

0

0

0

0

0
3,244,575

0
189,458

0

189,458

0

497,653

0
20,718,304
3,986

29,714,875
21,877,427

% CHG

5.9%

-100.0%
5.9%

7.6%

20.4%
76.7%
39.6%

40.0%
-16.1%
3.9%

-30.5%

-11.2%

2.6%

109.7%
109.7%

418.6%

Total 2012

20,755,118
0

150
20,755,268

493,047
71,699
153,598
9,950,622
0
10,175,919
4,767
3,826,975
132,549

0

0

0

539

0
0
0
0
0
0
3

3,960,06

0
314,631

0

314,631

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

34,891,250
26,351,327

Oct 2013

752,878
0

0
752,878

163,979

268,524
0
274,970
1,449

142,193
2,133

Noooooorooo

144,32

0
126,877

0

126,877

0

408,929

0
2,636,454
844

1,172,175
3,338,532

MONTH END OPEN INTEREST

Oct 2012

505,972
0

0
505,972

132,790

215,354
0
219,499
1,198

NOOOOOOWOOO

149,01

0
140,402

0

140,402

0

751,512

0
2,712,433
715

874,483
3,739,050

% CHG

48.8%

48.8%
23.5%
18.8%
67.2%
24.7%
25.3%
21.0%

-3.4%
17.1%

-66.7%

-3.1%

-9.6%
-9.6%

-45.6%

-2.8%
18.0%

34.0%
-10.7%

Sep 2013

714,036
0

0
714,036

151,054

257,350
0
264,117
970

140,193
1,055

0
111,683

0

111,683

0
361,110
0
2,792,422
759

1,119,421
3,417,998

% CHG

5.4%

5.4%
8.6%
-6.1%
-4.4%
4.3%
41%
49.4%

1.4%
102.2%

-95.0%

2.2%

13.6%
13.6%

13.2%

-5.6%
11.2%

4.7%
-2.3%

TRANSACTIONS

Oct 2013

66,152
0

0
66,152
59

62

519
374,065
0

374,646

0
2,391
0
70,265
33

633,421
73,021

YTD 2013

706,260
0

0
706,260

1,004

3,553,040
0
3,560,983
9

1,833,663
27,353

o1
oo

5
0
0
0
0
0
0
1,861,071
0
2,780

0

2,780

0
24,268
0
697,706
329

6,128,314
726,186

5,371,020

5,156,527

5,668,786

55,795,264

51,592,302

61,242,577

4,510,707

4,613,533

4,537,419



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Oct 2013 Oct 2012 % CHG Sep 2013 % CHG 2013 2012 % CHG Total 2012

Short-Term Interest Rate Futures

BAX 88,055 88,198 -0.2% 117,017 -24.8% 91,964 86,513 6.3% 99,210
CRA 0 0 0 0 0 0
Others 0 0 0 0 3 -100.0% 3
Total 88,055 88,198 -0.2% 117,017 -24.8% 91,964 86,516 6.3% 99,213
Short-Term Interest Rate Options - OBX 1,193 2,153 -44.6% 3,152 -62.2% 2,382 2,203 8.1% 2,343
Bond Futures

CGz 139 227 -38.8% 182 -23.6% 356 291 22.3% 341
CGF 895 457 95.8% 886 1.0% 1,114 629 77.1% 729
CGB 44,095 29,583 49.1% 44,254 -0.4% 53,960 38,434 40.4% 47,311
LGB 0 0 0 0 0 0
Total 45,129 30,267 49.1% 45,322 -0.4% 55,430 39,354 40.8% 48,381
Bond Options - OGB 21 0 5 320.0% 15 18 -16.7% 22
Index Futures

SXF 11,064 9,477 16.7% 25,697 -56.9% 15,706 14,962 5.0% 18,501
SXM 334 484  -31.0% 354 -5.6% 396 576 -31.2% 637
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 2 -100.0% 2 2 0.0% 2
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 11,398 9,961 14.4% 26,053 -56.3% 16,104 15,540 3.6% 19,140
Index Options

SXJ 0 0 0 0 0 0
SXO 2,279 1,889 20.6% 2,130 7.0% 1,884 911 106.8% 1,538
SXV 0 0 0 0 0 0
Total 2,279 1,889 20.6% 2,130 7.0% 1,884 911 106.8% 1,538
ETF Futures 0 0 0 0 0 0
ETF Options 6,336 7,979 -20.6% 18,038 -64.9% 12,578 2,493 404.5% 6,786
Share Futures 0 0 0 0 0 0
Equity Options 89,697 93,922 -4.5% 71,668 25.2% 86,044 98,752 -12.9% 115,631
Currency Options - USX 22 14 57.1% 49 -55.1% 31 19 63.2% 25
Total Futures 144,582 128,426 12.6% 188,392 -23.3% 163,498 141,410 15.6% 166,734
Total Options 99,548 105,957 -6.0% 95,042 4.7% 102,934 104,396 -1.4% 126,345

GRAND TOTAL 234,383 283,434 266,432 245,806




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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