MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Apr 2015

Short-Term Interest Rate Futures

BAX 1,740,174
CRA 0
Others 0
Total 1,740,174
Short-Term Interest Rate Options - OBX 87,188
Bond Futures

CGzZ 300
CGF 8,310
CGB 964,096
LGB 0
Total 972,706
Bond Options - OGB 0
Index Futures

SXF 253,916
SXM 2,026
SEG 0
Sbv 0
SMJ 0
SCF 6
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Others 301
Total 256,249
Index Options

SXJ 0
SXO 12,588
SXV 0
Total 12,588
ETF Futures 0
ETF Options 438,480
Share Futures 0
Equity Options 1,779,081
Currency Options - USX 84
Total Futures 2,969,129
Total Options 2,317,421

MONTHLY VOLUME

Apr 2014 % CHG

1,676,405 3.8%
0

0
1,676,405 3.8%
55,578 56.9%
814 -63.1%
17,820  -53.4%
896,923 7.5%

0
915,557 6.2%

0

252,286 0.6%
6,402 -68.4%

0
0
0
10 -40.0%
0
0
0
0
0
0
0
258,698 -0.9%
0

49,956  -74.8%
0

49,956  -74.8%

212,372 106.5%

0
1,775,755 0.2%
64  31.2%

2,850,660 4.2%
2,093,725 10.7%

Mar 2015

1,801,368
0

0
1,801,368
134,908
674
12,649
1,037,937
0
1,051,260
32

491,315
0
1,506,599
570

3,523,664
2,173,141

% CHG

-3.4%

-3.4%
-35.4%
-55.5%
-34.3%

-7.1%

-7.5%

-100.0%

-61.8%
-59.5%

0.0%

-71.0%

-61.8%

-68.3%
-68.3%

-10.8%

18.1%
-85.3%

-15.7%
6.6%

2015

7,888,075
0

0
7,888,075
318,867
2,545
58,758
5,505,701
0
5,567,004
485

1,516,934
22,224

©

1,541,680

0
124,450
0
124,450
0
1,650,967
0
7,230,767
1,128

14,996,759
9,326,664

8,342,718
0

0
8,342,718
250,344
5,670
79,783
4,431,700
0
4,517,153
1,435
1,287,474
32,512

0

0

0
348
0

0
0
0
0
0
0
1,320,334
0
203,186

0

203,186

0

766,089

0
7,109,172
9267

14,180,205
8,331,193

% CHG Total 2014

-5.4% 24,640,229
0

0
54% 24,640,229

27.4% 392,661
-55.1% 14,269
-26.4% 301,026

242% 14,956,206
0

232% 15,271,501
-66.2% 5,130
17.8% 4,405,739

-31.6% 98,767

-73.6% 597

16.8% 4,508,411

0
-38.8% 428,590
0
-38.8% 428,590
0

1155% 4,064,224
0

1.7% 20,674,540
16.6% 2,170

5.8% 44,420,141
11.9% 25,567,315

Apr 2015

638,232
0

0
638,232

218,288

4,134
322,013
0

326,342
a1

161,784
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162,402

0

90,424

0

90,424

0
789,475
0
2,534,203
306

1,126,976
3,633,117

MONTH END OPEN INTEREST

Apr 2014

740,602
0

0
740,602

174,513

8,022
323,687
0

332,536
1,435
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144,88
0

105,837
0

105,837
0
380,835
0
2,494,459
701

1,218,025
3,157,780

% CHG

-13.8%

-13.8%
25.1%
-76.4%
-48.5%
-0.5%
-1.9%
-70.7%

12.7%
-62.3%

-50.0%

12.1%

-14.6%
-14.6%

107.3%

1.6%
-56.3%

-7.5%
15.1%

Mar 2015

653,141
0

0
653,141
168,334

70
3,618
360,430

0

364,118
421

147,110
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253
148,075

0

84,927

0

84,927

0
773,656
0
2,576,434
371

1,165,334
3,604,143

% CHG

-2.3%

-2.3%
29.7%
178.6%
14.3%
-10.7%
-10.4%
0.0%

10.0%
-27.7%

0.0%

-59.3%

9.7%

6.5%
6.5%

2.0%

-1.6%
-17.5%

-3.3%
0.8%

TRANSACTIONS

Apr 2015

115,685
0

0
115,685
267

2

762
474,295
0
475,064
0

204,982
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205,919

2,807
0
75,706
21

796,668
78,874

YTD 2015

537,695
0

0
537,695
745

40

2,957
2,056,172
0
2,059,169
4

1,017,378
6,448

w
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623
1,024,484

770
770

0
14,342
0
323,798
137

3,621,348

GRAND TOTAL 5,286,550

4,944,385

5,696,805

24,323,423

22,511,398

69,987,456

4,760,093

4,375,805

4,769,477

875,542



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

Apr 2015

82,865
0

0
82,865
4,151
14

395
45,909
0
46,318

0

12,091
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141,384
110,352

AVERAGE DAILY VOLUME

Apr 2014

79,828
0

0
79,828
2,646
38

848
42,710
0
43,596
0

12,013
304

0
0
0
0
0
0
0
0
0
0
0
7

12,31

0
2,378
0
2,378
0
10,112
0
84,559

3

135,741
99,698

% CHG

3.8%

3.8%
56.9%

-63.2%
-53.4%
7.5%

6.2%

0.6%
-68.4%

-0.9%

-74.8%
-74.8%

106.5%

0.2%
33.3%

4.2%
10.7%

Mar 2015

81,880
0

0
81,880
6,132
30

574
47,178
0
47,782

1

30,226

N
N
[elolololololololoNakN|

SN
~

30,500

0
1,805
0
1,805
0
22,332
0
68,481

25

160,162
98,776

% CHG

1.2%

1.2%
-32.3%
-53.3%
-31.2%

-2.7%
-3.1%
100.0%

-60.0%
-57.7%

-70.2%
-60.0%

-66.8%
-66.8%

-6.5%

23.7%
-84.0%

-11.7%
11.7%

2015

94,957
0

0
94,957
3,770
31

716
67,767

68,514

18,019

N
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a1

N
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18,314

0
1,518
0
1,518
0
19,750
0
87,657
13

181,785
112,714

YEAR-TO-DATE VOLUME

2014

100,286
0

0
100,286

3,012

69

970
54,080
0
55,119

19

171,255
100,573

% CHG Total 2014

-5.3% 294,759
0

0

-5.3% 294,759
25.2% 4,719
-55.1% 173
-26.2% 3,638
25.3% 181,498
0

24.3% 185,309
-68.4% 64
16.6% 52,520
-32.4% 1,179
0

0

0

-75.0% 6
0

0

0

0

0

0

40

15.5% 53,745
0

-36.7% 5,072
0

-36.7% 5,072
0

112.0% 48,316
0

2.1% 247,156
18.2% 25
6.1% 533,813
12.1% 305,352

GRAND TOTAL

251,736

235,439

258,938

294,499

271,828



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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