MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Short-Term Interest Rate Futures
BAX

CRA

Others

Total

Short-Term Interest Rate Options - OBX

Bond Futures
CGzZ
CGF
CGB
LGB
Total

Bond Options - OGB

Index Futures
SXF
SXM
SEG
Sbv
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

Sep 2016

2,138,894
0

0
2,138,894

15,500

0

4,497
1,440,006
0

1,444,503
0
908,029

2,180
0

0
0
7
0
0
0
0
0
0
0
6

910,21
0

40,185

0

40,185

0
931,399
0
1,946,892
438

4,493,613
2,934,414

MONTHLY VOLUME

Sep 2015

1,903,753
0

0
1,903,753

18,014

0

10,317
1,169,265
0

1,179,582
290

815,163
3,678

587,644
0
1,537,758
2908

3,902,198
2,228,654

% CHG

12.4%

12.4%
-14.0%

-56.4%
23.2%

22.5%
-100.0%

11.4%
-40.7%

250.0%

-100.0%

11.2%

-52.5%
-52.5%

58.5%

26.6%
47.0%

15.2%
31.7%

Aug 2016

1,797,894
0

0
1,797,894

18,820

0

12,444
2,288,171
0

2,300,615
364

315,081
1,295

0
0
19

=
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316,410
0

15,833

0

15,833

0
628,513
0
1,814,923
248

4,414,919
2,478,701

% CHG

19.0%

19.0%

-17.6%

-63.9%
-37.1%

-37.2%
-100.0%

188.2%

68.3%

-63.2%

-100.0%

187.7%

153.8%
153.8%

48.2%

7.3%
76.6%

1.8%
18.4%

2016

19,025,669
0

0
19,025,669

298,246

0

66,217
15,258,587
0

15,324,804
2,977
4,563,024
14,569

0

0

0

117

0

0

0

66

2,746
1,024

0
4,581,546

0

565,085

0

565,085

0
8,082,034
0
19,152,790
17,660

38,932,019
28,118,792

16,356,330
0

0
16,356,330
497,881
2,840
148,985
13,493,669
0
13,645,494
1,792
3,975,221
37,682

0

0

0

104

20

0

0

4

40

0

2,626
4,015,697
200
381,893

0

382,093

0
6,018,920
0
15,592,299
2,023

34,017,521
22,495,008

Total 2015

% CHG

16.3% 21,746,698

0

0

16.3% 21,746,698
-40.1% 580,007
-100.0% 2,840
-55.6% 176,269
13.1% 17,913,516

0

12.3% 18,092,625
66.1% 3,677
14.8% 5,474,698
-61.3% 45,867
0

0

0

12.5% 115
-100.0% 20
0

0

1550.0% 189
6765.0% 3,950
1,629

-100.0% 2,626
141% 5,529,094
-100.0% 202
48.0% 541,759

0

47.9% 541,961

0

343% 8,719,474

0

22.8% 21,456,144
773.0% 2,491
14.4% 45,368,417
25.0% 31,303,754

Sep 2016

710,269
0

0
710,269

31,390

0

2,931
419,308
0

422,239
364

246,644
388

0
0
0
1
0
0
0
0
0
0
0
247,033

122,497
0

122,497

0
1,201,606
0
3,241,189
2,004

1,379,541
4,599,050

MONTH END OPEN INTEREST

Sep 2015

630,160
0

0
630,160

63,649

0

6,197
399,653
0

405,850
830

153,604
0
153,604
0
1,730,324
0
2,909,146
357

1,250,648
4,857,910

% CHG

12.7%

12.7%
-50.7%

-52.7%
4.9%

4.0%
-56.1%

15.2%
-37.1%

0.0%

15.1%

-20.3%
-20.3%

-30.6%

11.4%
461.3%

10.3%
-5.3%

Aug 2016

682,882
0

0
682,882

88,626

0

4,668
398,345
0

403,013
364

246,617
732
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247,458

0
126,920
0
126,920
0
1,477,525
0
3,025,189
2,155

1,333,353
4,720,779

TRANSACTIONS

% CHG Sep 2016
4.0% 125,262
0
0
4.0% 125,262
-64.6% 34
0
-37.2% 248
5.3% 631,019
0
4.8% 631,267
0.0% 0
0.0% 377,755
-47.0% 791
0
0
0
-83.3% 4
0
0
0
-100.0% 0
-100.0% 0
0
0
-0.2% 378,550
0
-3.5% 257
0
-3.5% 257
0
-18.7% 3,847
0
7.1% 76,623
-7.0% 50
35% 1,135,079
-2.6% 80,811

YTD 2016

1,261,567
0

0
1,261,567
744

0

2,698
5,715,080
0

5,717,778
10

2,716,735
5,877
0

0
0
54

ooo

3L
204

il

0
2,722,892
0

2,005

0

2,005

0

37,346

0

796,648
493

9,702,237

GRAND TOTAL

7,428,027

6,130,852

6,893,620

67,050,811

56,512,529

76,672,171

5,978,591

6,108,558

6,054,132

1,215,890



Sep 2016

Short-Term Interest Rate Futures

BAX 101,852
CRA 0
Others 0
Total 101,852
Short-Term Interest Rate Options - OBX 738

Bond Futures

CGz 0
CGF 214
CGB 68,571
LGB 0
Total 68,785
Bond Options - OGB 0
Index Futures

SXF 43,239
SXM 103
SEG 0
SDV 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Others 0
Total 43,342
Index Options

SXJ 0
SXO 1,913
SXV 0
Total 1,913
ETF Futures 0
ETF Options 44,352
Share Futures 0
Equity Options 92,709
Currency Options - USX 20
Total Futures 213,979
Total Options 139,732

AVERAGE DAILY VOLUME

Sep 2015

90,654
0

0
90,654
857

491
55,679

56,170
13

38,817
175

0
0
0
0
0
0
0
0
0
0
0
2

38,99

0
4,030
0
4,030
0
27,983
0
73,226
14

185,816
106,123

% CHG

12.4%

12.4%

-13.9%

-56.4%
23.2%

22.5%
-100.0%

11.4%
-41.1%

11.2%

-52.5%
-52.5%

58.5%

26.6%
42.9%

15.2%
31.7%

Aug 2016

81,722
0

0
81,722
855

0

565
104,007
0
104,572

16

14,321
58
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14,37

719
719

0
28,568
0
82,496
11

200,673
112,665

% CHG

24.6%

24.6%
-13.7%

-62.1%
-34.1%

-34.2%
-100.0%

201.9%
77.6%

201.4%

166.1%
166.1%

55.3%

12.4%
81.8%

6.6%
24.0%

2016

100,830
0

0
100,830

1,601

352
80,819

81,171
16

23,984
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0

3,030

0

3,030

0
42,956
0
101,447
93

206,080
149,143

YEAR-TO-DATE VOLUME

2015

86,826
0

0
86,826
2,613
15

800
72,910
0
73,725

10

20,931

N
o
o
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21,145

1
2,053
0
2,054
0
31,642
0
83,230
10

181,696
119,559

% CHG Total 2015
16.1% 115,726
0
0
16.1% 115,726
-38.7% 3,057
-100.0% 15
-56.0% 949
10.8% 96,830
0
10.1% 97,794
60.0% 20
14.6% 28,865
-62.0% 243
0
0
0
0
0
0
0
1
21
8
-100.0% 14
13.9% 29,152
-100.0% 1
47.6% 2,898
0
47.5% 2,899
0
35.8% 45,931
0
21.9% 114,255
830.0% 12
13.4% 242,672
24.7% 166,174

GRAND TOTAL 353,711

291,939

21.2%

313,338

12.9%

355,223

301,255

17.9%



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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