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Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Apr 2014

Short-Term Interest Rate Futures

BAX 1,676,405
CRA 0
Others 0
Total 1,676,405
Short-Term Interest Rate Options - OBX 55,578
Bond Futures

CGzZ 814
CGF 17,820
CGB 896,923
LGB 0
Total 915,557
Bond Options - OGB 0
Index Futures

SXF 252,286
SXM 6,402
SEG 0
Sbv 0
SMJ 0
SCF 10
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 258,698
Index Options

SXJ 0
SXO 49,956
SXV 0
Total 49,956
ETF Futures 0
ETF Options 212,372
Share Futures 0
Equity Options 1,775,755
Currency Options - USX 64
Total Futures 2,850,660
Total Options 2,093,725

MONTHLY VOLUME

Apr 2013 % CHG

1,385,302 21.0%
0

0
1,385,302 21.0%
46,151 20.4%
11,077 -92.7%
40,755  -56.3%
821,703 9.2%

0
873,535 4.8%

283,942 -11.1%
13,366  -52.1%

0
0
0
20 -50.0%
0
0
0
0
0
0
297,328 -13.0%
0

45,931 8.8%
45,932 8.8%
0
339,223 -37.4%
0
1,768,386 0.4%
255 -74.9%

2,556,165  11.5%
2,199,946  -4.8%

Mar 2014 % CHG

2,069,539  -19.0%
0

0
2,069,539  -19.0%
60,082 -7.5%
795 2.4%
18,965 -6.0%
958,580 -6.4%

0
978,340 -6.4%

0

571,616  -55.9%
8,929 -28.3%

0

0

0
124 -91.9%

0

0

0

0

0

0
580,669 -55.4%

0

24111  107.2%
24,112 107.2%

0
187,068  13.5%

0
1,671,381 6.2%
103 -37.9%

3,628,548 -21.4%
1,942,745 7.8%

2014

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
4

1,320,33

0
203,186

0
203,186
0
766,089
0
7,109,172
967

14,180,205
8,331,193

7,102,389
0

0
7,102,389
169,718
39,450
86,377
3,834,320
0
3,960,147
204

1,256,424
31,527

®
oo

4
0
0
0
0
0
0
1,288,035

0
177,784

0
177,784

0
1,386,059
0
7,187,001
3,661

12,350,571
8,925,127

% CHG Total 2013

17.5% 22,578,143
0

0
17.5% 22,578,143

47.5% 588,279
-85.6% 79,349
-7.6% 276,610

15.6% 13,824,451

0
141% 14,180,410
58.7% 4,669

2.5% 3,994,992

3.1% 100,194
0

0

0

314.3% 406
0

0

0

0

0

0

25% 4,095,592

0

14.3% 511,384
0

14.3% 511,384
0

-44.7% 2,905,949
0

-11% 21,335,465
-73.6% 6,931

14.8% 40,854,145
-6.7% 25,352,677

Apr 2014

740,602
0

0
740,602

174,513

8,022
323,687
0

332,536
1,435

143,522
1,363

Noooooonvooo

144,88

0
105,837

0

105,837

0
380,835

0
2,494,459
701

1,218,025
3,157,780

MONTH END OPEN INTEREST

Apr 2013

670,289
0

0
670,289

113,526

398,501
0
408,316
904

NOOOOOOOOOO

156,03

0
117,116

0

117,116

0

534,420

0
2,410,874
604

1,234,642
3,177,444

% CHG

10.5%

10.5%
53.7%
-36.7%
-5.7%
-18.8%
-18.6%
58.7%

-6.9%
-28.3%

-7.1%

-9.6%
-9.6%

-28.7%

3.5%
16.1%

-1.3%
-0.6%

Mar 2014

718,380
0

0
718,380

148,925

6,954
289,241
0

296,639
1,435

144,591
1,521

0

86,738

0
292,105
0
2,648,152
682

1,161,143
3,178,037

% CHG

3.1%

3.1%
17.2%
86.3%
15.4%
11.9%
12.1%

0.0%

-0.7%
-10.4%

-83.3%

-0.8%

22.0%
22.0%

30.4%

-5.8%
2.8%

4.9%
-0.6%

TRANSACTIONS

Apr 2014

50,347
0

0
50,347
104

23

646
380,279
0

380,948

0
2,205
0
66,149
11

633,809
68,719

YTD 2014

239,548
0

0
239,548
515

2,471
1,550,849
0

1,553,429
1

785,586

281,611
114

2,590,486
295,872

4,944,385

4,756,111

5,571,293 -11.3%

22,511,398

21,275,698

66,206,822

4,375,805

4,412,086

4,339,180

702,528



Apr 2014

Short-Term Interest Rate Futures

BAX 79,828
CRA 0
Others 0
Total 79,828
Short-Term Interest Rate Options - OBX 2,646
Bond Futures

CGz 38
CGF 848
CGB 42,710
LGB 0
Total 43,596
Bond Options - OGB 0
Index Futures

SXF 12,013
SXM 304
SEG 0
SDhV 0
SMJ 0
SCF 0
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 12,317
Index Options

SXJ 0
SXO 2,378
SXV 0
Total 2,378
ETF Futures 0
ETF Options 10,112
Share Futures 0
Equity Options 84,559
Currency Options - USX 3
Total Futures 135,741
Total Options 99,698

GRAND TOTAL 235,439

AVERAGE DAILY VOLUME

Apr 2013

62,968
0

0
62,968
2,097
503
1,852
37,350
0
39,705
0

12,906
607

0
0
0
0
0
0
0
0
0
0
3

13,51
0
2,087
0
2,087
0
15,419
0
80,381
11

116,186
99,995
216,181

% CHG

26.8%

26.8%
26.2%
-92.4%
-54.2%
14.4%

9.8%

-6.9%
-49.9%

-8.9%

13.9%
13.9%

-34.4%

5.2%
-72.7%

16.8%
-0.3%

Mar 2014

37
903
45,646

46,586

27,219
425

0
0
0
5
0
0
0
0
0
0
9

27,64

0
1,148
0
1,148
0
8,908
0
79,589

4

172,784
92,510
265,294

% CHG

-19.0%

-19.0%
-7.5%
2.7%
-6.1%
-6.4%
-6.4%

-55.9%
-28.5%

-100.0%

-565.5%

107.1%
107.1%

13.5%

6.2%
-25.0%

-21.4%
7.8%
-11.3%

100,286
0

0
100,286
3,012
69

970
54,080
0
55,119
19

15,454
392

0
0
0
4
0
0
0
0
0
0
0

15,85
0
2,399
0
2,399
0
9,317
0
85,815
11

171,255
100,573
271,828

YEAR-TO-DATE VOLUME

2013

483
1,035
46,973

48,491
12

150,092
107,658
257,750

% CHG

16.7%

16.7%
48.9%
-85.7%
-6.3%
15.1%
13.7%
58.3%

1.0%
4.5%

1.1%

13.5%
13.5%

-45.5%

-0.6%
-75.0%

14.1%
-6.6%

Total 2013

271,546
0
0
271,546

7,064
954
3,306
166,499
0
170,759

56

254,303
83

492,018
303,030




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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