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Feb 2016
Short-Term Interest Rate Futures

BAX 2,150,764
CRA 0
Others 0
Total 2,150,764
Short-Term Interest Rate Options - OBX 83,441
Bond Futures

CGzZ

CGF 15,190
CGB 2,542,177
LGB 0
Total 2,557,367
Bond Options - OGB 1,651
Index Futures

SXF 397,744
SXM 1,761
SEG 0
Sbv 0
SMJ 0
SCF 36
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Others 0
Total 399,541
Index Options

SXJ 0
SXO 85,631
SXV 0
Total 85,631
ETF Futures 0
ETF Options 877,227
Share Futures 0
Equity Options 2,308,994
Currency Options - USX 6,125
Total Futures 5,107,672
Total Options 3,363,069

MONTHLY VOLUME
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Feb 2016
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MONTH END OPEN INTEREST
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TRANSACTIONS
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Feb 2016 Feb 2015 % CHG Jan 2016 2015 % CHG Total 2015

Short-Term Interest Rate Futures

BAX 107,538 85,118 26.3% 126,100 -14.7% 116,819 107,542 8.6% 520,769
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 107,538 85,118 26.3% 126,100 -14.7% 116,819 107,542 8.6% 520,769
Short-Term Interest Rate Options - OBX 4,172 1,971 111.7% 2,043 104.2% 3,108 2,398 29.6% 13,757
Bond Futures

CGz 0 66 -100.0% 0 0 40 -100.0% 68
CGF 759 1,024  -25.9% 292 159.9% 526 948  -44.5% 4,272
CGB 127,108 116,978 8.7% 71,021 79.0% 99,064 88,990 11.3% 435,734
LGB 0 0 0 0 0 0
Total 127,867 118,068 8.3% 71,313 79.3% 99,590 89,978 10.7% 440,074
Bond Options - OGB 82 23 256.5% 0 41 12 241.7% 88
Index Futures

SXF 19,887 13,453 47.8% 24,144  -17.6% 22,016 14,879 48.0% 129,890
SXM 88 161 -45.3% 81 8.6% 84 368 -77.2% 1,093
SEG 0 0 0 0 0 0
SDV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 1 1 0.0% 0 0 2 -100.0% 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 4
SXK 0 0 35 -100.0% 18 0 94
SXU 0 0 0 0 0 38
Others 0 26 -100.0% 0 0 27 -100.0% 62
Total 19,976 13,641 46.4% 24,260 -17.7% 22,118 15,276 44.8% 131,183
Index Options

SXJ 0 0 0 0 0 5
SXO 4,281 2,435 75.8% 7,334 -41.6% 5,808 1,834 216.7% 13,042
SXV 0 0 0 0 0 0
Total 4,281 2,435 75.8% 7,334 -41.6% 5,808 1,834 216.7% 13,047
ETF Futures 0 0 0 0 0 0
ETF Options 43,861 15,219 188.2% 67,597 -35.1% 55,729 17,895 211.4% 206,688
Share Futures 0 0 0 0 0 0
Equity Options 115,449 100,456 14.9% 100,591 14.8% 108,020 98,714 9.4% 514,148
Currency Options - USX 306 15 1940.0% 42 628.6% 174 12 1350.0% 56
Total Futures 255,381 216,827 17.8% 221,673 15.2% 238,527 212,796 12.1% 1,092,026
Total Options 168,151 120,119 40.0% 177,607 -5.3% 172,880 120,865 43.0% 747,784

GRAND TOTAL 423,532 336,946 25.7% 399,280 411,407 333,661 23.3%



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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