MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Nov 2014
Short-Term Interest Rate Futures

BAX 1,552,697
CRA 0
Others 0
Total 1,552,697
Short-Term Interest Rate Options - OBX 17,491
Bond Futures

CGzZ 1,402
CGF 33,020
CGB 1,815,443
LGB 0
Total 1,849,865
Bond Options - OGB 590
Index Futures

SXF 224,582
SXM 7,432
SEG 0
Sbv 0
SMJ 0
SCF 25
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Others 578
Total 232,617
Index Options

SXJ 0
SXO 14,371
SXV 0
Total 14,371
ETF Futures 0
ETF Options 357,153
Share Futures 0
Equity Options 1,758,003
Currency Options - USX 70
Total Futures 3,635,179
Total Options 2,147,678

MONTHLY VOLUME

Nov 2013 % CHG
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0

0
1,608,895  -3.5%
33,233  -47.4%
2,594  -46.0%
26,051  26.8%
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206,470  12.7%

0
23531 -38.9%
23531 -38.9%

0
173,133  106.3%

0
1,562,911  12.5%
251 -72.1%
3,417,389 6.4%
1,794,494 19.7%

Oct 2014

2,707,815
0

0
2,707,815
16,613
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36,292
1,200,779
0
1,237,631
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10,038
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34,834
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0
634,335
0
1,956,341
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4,315,873
2,642,428

% CHG

-42.7%

-42.7%
5.3%
150.4%
-9.0%
51.2%
49.5%
207.3%

-37.6%
-26.0%

-40.5%

-19.3%

-37.2%

-58.7%
-58.7%

-43.7%

-10.1%
-38.1%

-15.8%
-18.7%

2014

22,453,092
0

0
22,453,092
368,722
13,873
273,748
14,000,597
0
14,288,218
5,130

3,725,740
82,846

3,811,789

0
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0

365,624

0
3,329,379
0
18,635,047
1,885

40,553,099
22,705,787

20,856,093
0

0
20,856,093
532,823
76,792
260,957
12,869,893
0
13,207,642
4,669
3,445,245
90,077

0

0
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0
0
0
0
0
0
3,535,728
0

420,871

0

420,871

0
2,754,173
0
19,688,461
6,687

37,599,463
23,407,684

% CHG

Total 2013

7.7% 22,578,143

0

0

7.7% 22,578,143
-30.8% 588,279
-81.9% 79,349
4.9% 276,610
8.8%  13,824.451

0

82% 14,180,410
9.9% 4,669
81% 3,994,992
-8.0% 100,194
0

0

0

40.6% 406
0

0

0

0

0

0

0

7.8%  4,095592

0

-13.1% 511,384
0

-13.1% 511,384
0

20.9% 2,905,949
0

-5.4% 21,335,465
-71.8% 6,931
7.9% 40,854,145
-3.0% 25,352,677

Nov 2014

749,318
0

0
749,318

103,313

9,316
401,090
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410,875
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130,951
2,242
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133,282

0

106,016

0

106,016

0
735,846
0
2,971,982
350

1,293,475
3,918,097

MONTH END OPEN INTEREST

Nov 2013

779,235
0

0
779,235

185,453

275,973
0
284,878
1,435
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153,15
0

123,411
0
123,411
0
473,830
0
2,787,180
628

1,217,272
3,571,937

% CHG

-3.8%

-3.8%
-44.3%
-68.6%

25.7%
45.3%
44.2%
-58.9%

-13.0%
-17.8%

-13.0%

-14.1%

-14.1%

55.3%

6.6%
-44.3%

6.3%
9.7%

Oct 2014

676,330
0

0
676,330
108,011

642
16,192
357,978

0

374,812
1,061

137,729
3,039

0
109,056
0
109,056
0
738,664
0
2,873,188
391

1,191,984
3,830,371

% CHG

10.8%

10.8%
-4.3%
-26.9%
-42.5%
12.0%
9.6%
-44.4%

-4.9%
-26.2%

-91.7%

41.9%

-5.4%

-2.8%
-2.8%

-0.4%

3.4%
-10.5%

8.5%
2.3%

Nov 2014

TRANSACTIONS
YTD 2014

74,164 741,086
0 0

0 0
74,164 741,086
57 918

24 259

799 7,611
342,348 4,361,059
0 0
343,171 4,368,929
1 6
180,542 2,311,562
1,908 26,104

0 0

0 0

0 0
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0 0

0 0

0 0

0 0

0 0

0 0

80 495
182536 2,338,272
0 0

85 2,258

0 0

85 2,258

0 0

3,996 33,721

0 0
73,479 757,697
7 218
599,871 7,448,287
77,625 794,818

GRAND TOTAL

5,782,857

5,211,883

6,958,301

63,258,886

61,007,147

66,206,822

5,211,572

4,789,209

5,022,355

677,496



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
SDVv
SMJ
SCF
SXA
SXB
SXH
SXY
SXK
SXU
Others
Total

Index Options

SXJ

SXO

SXV

Total

ETF Futures

ETF Options

Share Futures

Equity Options
Currency Options - USX

Total Futures
Total Options

Nov 2014
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0
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190,708
107,429

AVERAGE DAILY VOLUME

Nov 2013
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0

0
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1,661
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1,302
78,668
0
80,099
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9,509
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0
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0
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0
8,244
0
74,424
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170,374
85,531

% CHG
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1.6%
-44.6%
-43.4%
33.4%
21.5%
21.5%

-56.3%

18.1%
15.2%

18.3%

-35.9%
-35.9%

116.6%

18.1%
-72.7%

11.9%
25.6%

Oct 2014
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0

0
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25
1,649
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16,346
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196,171
120,108

% CHG

-33.6%

-33.6%
21.9%

192.0%
5.3%
75.1%
73.1%
287.5%

-31.3%
-18.6%

0.0%

-12.5%

-30.9%

-54.6%
-54.6%

-38.1%

-1.2%
-40.0%

-2.8%
-10.6%

2014

97,717
0

0
97,717
1,612
61
1,205
61,862
63,128
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177,373
98,649

YEAR-TO-DATE VOLUME

2013

90,917
0

0
90,917
2,317
335
1,131
56,206
0
57,672

20

15,142
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15,53

0
1,815
0
1,815
0
12,184
0
84,987

29

164,121
101,352

% CHG

7.5%

7.5%
-30.4%
-81.8%

6.5%

10.1%

9.5%

15.0%

6.7%
-7.5%

100.0%

6.4%

-13.4%
-13.4%

18.1%

-4.6%
-72.4%

8.1%
-2.7%

Total 2013

98,744
0

0
98,744

2,569
347
1,202
60,545
0
62,094
20

17,641
435

0
0
0
1
0
0
0
0
0
0
0
7

18,07

0
2,226
0
2,226
0
12,874
0
92,474
30

178,915

GRAND TOTAL

298,137

255,905

16.5%

316,279

276,022

265,473



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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