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MONTHLY VOLUME YEAR-TO-DATE VOLUME MONTH END OPEN INTEREST TRANSACTIONS

Feb 2009 Feb 2008 Jan 2009 2009 2008 Total 2008 Feb 2009 Feb 2008 Jan 2009 Feb 2009 YTD 2009

Short-Term Interest Rate Futures
BAX 371,868 1,117,675 -66.7% 437,096 -14.9% 808,964 2,309,861 -65.0% 9,958,833 233,414 414,161 -43.6% 222,184 5.1% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 0 0 0 0 5 -100.0% 5 0 0 0 0 0
Total 371,868 1,117,675 -66.7% 437,096 -14.9% 808,964 2,309,866 -65.0% 9,958,838 233,414 414,161 -43.6% 222,184 5.1% 0 0

Short-Term Interest Rate Options - OBX 6,622 10,440 -36.6% 18,877 -64.9% 25,499 33,304 -23.4% 282,190 42,851 66,839 -35.9% 37,583 14.0% 0 0

Bond Futures
CGZ 0 0 0 0 0 0 0 0 0 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 643,448 906,075 -29.0% 353,568 82.0% 997,016 1,444,154 -31.0% 7,363,569 152,713 239,014 -36.1% 132,135 15.6% 0 0
LGB 0 1,223 -100.0% 0 0 2,131 -100.0% 3,032 0 463 -100.0% 0 0 0
Total 643,448 907,298 -29.1% 353,568 82.0% 997,016 1,446,285 -31.1% 7,366,601 152,713 239,477 -36.2% 132,135 15.6% 0 0

Bond Options - OGB 4,784 1,264 278.5% 1,714 179.1% 6,498 5,618 15.7% 23,553 4,784 3,015 58.7% 7,584 -36.9% 0 0

Index Futures
SXF 258,955 218,731 18.4% 257,799 0.4% 516,754 543,479 -4.9% 4,575,352 128,481 136,059 -5.6% 131,427 -2.2% 0 0
SXM 0 0 0 0 0 0 0 0 0 0 0
SEG 0 0 0 0 0 0 0 0 0 0 0
SDV 0 0 0 0 0 0 0 0 0 0 0
SMJ 0 0 0 0 0 0 0 0 0 0 0
SCF 0 0 0 0 0 0 0 0 0 0 0
SXA 0 3,816 -100.0% 20 -100.0% 20 8,395 -99.8% 91,186 0 2,645 -100.0% 0 0 0
SXB 2 910 -99.8% 50 -96.0% 52 2,740 -98.1% 24,129 52 1,210 -95.7% 50 4.0% 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 0 710 -100.0% 50 -100.0% 50 1,710 -97.1% 28,762 50 20 150.0% 50 0.0% 0 0
SXK 0 0 0 0 0 0 0 0 0 0 0
SXU 0 0 0 0 0 0 0 0 0 0 0
Total 258,957 224,167 15.5% 257,919 0.4% 516,876 556,324 -7.1% 4,719,429 128,583 139,934 -8.1% 131,527 -2.2% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 3,483 2,097 66.1% 4,042 -13.8% 7,525 4,514 66.7% 38,666 8,559 3,809 124.7% 6,634 29.0% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 3,483 2,097 66.1% 4,042 -13.8% 7,525 4,514 66.7% 38,666 8,559 3,809 124.7% 6,634 29.0% 0 0

Other Options 38,929 45,118 -13.7% 44,324 -12.2% 83,253 131,559 -36.7% 630,044 218,332 308,922 -29.3% 201,331 8.4% 0 0

Other Derivatives 0 0 10 -100.0% 10 0 1,179 267 0 267 0.0% 0 0

ETF Futures 0 0 0 0 0 0 0 0 0 0 0

ETF Options 160,617 51,967 209.1% 63,139 154.4% 223,756 114,429 95.5% 1,017,003 177,391 104,197 70.2% 161,106 10.1% 0 0

Share Futures 0 0 0 0 0 0 0 0 0 0 0

Equity Options 1,022,401 974,029 5.0% 1,279,410 -20.1% 2,301,811 2,288,364 0.6% 14,003,604 1,080,612 1,227,655 -12.0% 1,138,131 -5.1% 0 0

Currency Options - USX 1,337 1,584 -15.6% 1,216 10.0% 2,553 4,068 -37.2% 23,795 1,441 2,950 -51.2% 1,211 19.0% 0 0

Total Futures 1,274,273 2,249,140 -43.3% 1,048,583 21.5% 2,322,856 4,312,475 -46.1% 22,044,868 514,710 793,572 -35.1% 485,846 5.9% 0 0
Total Options 1,238,173 1,086,499 14.0% 1,412,722 -12.4% 2,650,895 2,581,856 2.7% 16,018,855 1,533,970 1,717,387 -10.7% 1,553,580 -1.3% 0 0
GRAND TOTAL 2,512,446 3,335,639 -24.7% 2,461,315 2.1% 4,973,761 6,894,331 -27.9% 38,064,902 2,048,947 2,510,959 -18.4% 2,039,693 0.5% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Feb 2009 Feb 2008 Jan 2009 2009 2008 Total 2008

Short-Term Interest Rate Futures
BAX 19,572 55,884 -65.0% 20,814 -6.0% 20,193 55,037 -63.3% 237,856
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 19,572 55,884 -65.0% 20,814 -6.0% 20,193 55,037 -63.3% 237,856

Short-Term Interest Rate Options - OBX 349 522 -33.1% 899 -61.2% 624 781 -20.1% 6,759

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 33,866 45,304 -25.2% 16,837 101.1% 25,351 34,881 -27.3% 177,335
LGB 0 61 -100.0% 0 0 51 -100.0% 73
Total 33,866 45,365 -25.3% 16,837 101.1% 25,351 34,932 -27.4% 177,408

Bond Options - OGB 252 63 300.0% 82 207.3% 167 131 27.5% 555

Index Futures
SXF 13,629 10,937 24.6% 12,276 11.0% 12,953 12,849 0.8% 109,660
SXM 0 0 0 0 0 0
SEG 0 0 0 0 0 0
SDV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 0 0 0 0
SXA 0 191 -100.0% 1 -100.0% 0 199 -100.0% 2,163
SXB 0 46 -100.0% 2 -100.0% 1 64 -98.4% 573
SXH 0 0 0 0 0 0
SXY 0 36 -100.0% 2 -100.0% 1 40 -97.5% 681
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 13,629 11,210 21.6% 12,281 11.0% 12,955 13,152 -1.5% 113,077

Index Options
SXJ 0 0 0 0 0 0
SXO 183 105 74.3% 192 -4.7% 188 107 75.7% 922
SXV 0 0 0 0 0 0
Total 183 105 74.3% 192 -4.7% 188 107 75.7% 922

Other Options 2,049 2,256 -9.2% 2,111 -2.9% 2,080 3,093 -32.8% 15,011

Other Derivatives 0 0 0 0 0 29

ETF Futures 0 0 0 0 0 0

ETF Options 8,458 2,598 225.6% 3,007 181.3% 5,732 2,718 110.9% 24,302

Share Futures 0 0 0 0 0 0

Equity Options 53,811 48,701 10.5% 60,924 -11.7% 57,367 54,222 5.8% 333,787

Currency Options - USX 70 79 -11.4% 58 20.7% 64 96 -33.3% 566

Total Futures 67,067 112,459 -40.4% 49,932 34.3% 58,499 103,121 -43.3% 528,341

% CHG % CHG % CHG



Listed Products
SHORT-TERM INTEREST RATE DERIVATIVES
BAX — Three-Month Canadian Bankers' Acceptance Futures
CRA — Three-Month CORRA Futures (CRA)
OBX — Options on Three-Month Canadian Bankers' Acceptance Futures

BOND DERIVATIVES
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

INDEX DERIVATIVES
SXF — S&P/TSX 60 Index Standard Futures
SXM — S&P/TSX 60 Index Mini Futures
SEG — S&P/TSX 60 ESG Index Futures
SMJ — S&P/MX International Cannabis Index Futures 
SCF — S&P/TSX Composite Index Mini Futures
SXA — S&P/TSX Global Gold Index Futures
SXB — S&P/TSX Capped Financials Index Futures
SXH — S&P/TSX Capped Information Technology Index Futures
SXY — S&P/TSX Capped Energy Index Futures
SXO — S&P/TSX 60 Index Options (Multiplier 100)
SXO1 — S&P/TSX 60 Index Mini Options (Multiplier 10)
EMF — FTSE Emerging Markets Index Futures 
SXK — S&P/TSX Composite Index Banks (Industry Group) Futures
SXJ — S&P/TSX Composite Index Banks (Industry Group) Options
SXU — S&P/TSX Capped Utilities Index Futures
SXV — S&P/TSX Capped Utilities Index Options

CURRENCY OPTIONS
USX — Options on the US dollar

ETF FUTURES

ETF OPTIONS

EQUITY OPTIONS

SHARE FUTURES

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™, SXK™, EMF™ and SXO™ are trademarks of 
Bourse de Montréal Inc. 
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