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& o JRA R EHTI(0TC market) (Y22
L5 PR b B RS -
TMXEEE RS ERFER A FR A%

PR AN A ROk - B AR R KA &

2t > TMXEEERHRRE L P o

TMX & BB E

BRIZOR : TMX £E L,

(http://www.m-x.ca/accueil_en.php)
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Ry TMXEEEH— 17T - TMX SEE Ry pGE
THIEZE - 3517 115,316,613 R FE - HZ
184, 282(F ¥ TR ER S IR - It
Yh » SRR G FE AR IERERATE
TERG LY FEE AT - PR P 5e R
WO - A5 SRR S
F RIS » DURE R » R HE]
IS — P A LU Bk A BeA S e 1 g
BB AR TR DU GE SR ER R
HYEE - SERF AR D P R EERIAT AR T o
Fe7SKHH -

— v RELEEERE(Equity options)

> REEHA S FIK ) (Share futures contracts)

=~ ETFAyESERE(Options on ETFs)

Y ~ DISSTCEHERISME A (Currency op-
tions, options on the US dollar)

v FEEATAE M RG L (Index derivatives)

s FISRAT4 ERE M (Interest rate derivatives ,
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bond and money markets)
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Alain Miquelonf TRARHGIEEERE © " RollE
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SRERZ GBI NRE R ZEA
s 0 20125E4 H 17 HHRIEAIAT AT rE
rmBAX(Three-Month Canadian Bankers’ Ac-
ceptance Futures) H 5= Al T & sk Frfc 5%
302,371 » SR 20114E8 HAH HIgE:=
285,500 1HYFESLEC#% » LHAIHIBAX G KRN
FNEEENIY - TRESEFELZSFE

[FFEEEI A o NS 2R - B BT AR JiegaAE Higs ~ AR FaRE f=rE
I FHBARIR B -
FHERGHEIREHezEMmX S EUR B
) Daily Volume | Monthly Volume | Annual Volume | Open Interest
BAX (Three-Month Canadian 302,371 2,678,804 20,865,769 796,862
Bankers’ Acceptance Futures) 17-Apr-12 Jun-11 2011 Aug. 4, 2011
CGB (Ten-Year Government of 368,697 1,449,918 9,337,754 674,215
Canada Bond Futures) 24-May-07 May-07 2007 24-May-07
CGZ (Two-Year Government 10,125 43,076 218,069 23,039
of Canada Bond Futures) Nov. 30, 2005 May-04 2004 Aug. 4, 2004
SXF( S&P/TSX 60 Index 144,211 654,564 4,575,352 363,371
Standard Futures) Dec. 18, 2007 Sept. 2008 2008 12-Jun-07
OBX (Options on Three-Month 40,000 111,341 748,991 181,753
Canadian Bankers’ Acceptance
16-Jul-12 Jan. 2007 2007 Aug. 13, 2007
Futures)
335,076 2,656,678 24,211,857 2,741,397
Equity Options
Jan. 20,2012 Jan-12 2011 Jan. 21,2011
SXO (S&P/TSX 60 Index 4,204 14,322 88,923 31,827
Options) Mar. 4, 2010 Jan-00 2000 Jan. 20, 2000
208,832 509,267 3,866,689 888,526
Options on ETF
15-Jun-10 Jun-11 2011 15-Jun-10

BRIFE - TMX #8uh (http://www.m-x.ca/nego_records_en.php)
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1. 20124 : 42 H 24 H W H i 0 e ol
Overnight Index Swap Futures(OIS) ;

2. 20114 « RS HHTHEV/ MR ETE &)
S&P/TSX 60 Index ;

3. 20104F : Canadian Heavy Crude Oil Dif-
ferent Price Futures(WCH)A6H iz
5 s

4, 20094 : Five-Year Government of Can-
ada Bound Futures(CGF) #£20094F & #t

i
5. 20084 : TMXEEE BLSIRAEAC Tkt
200845 H Se R & ff 5

6. 20074 : SERF R FEH3IH27H
GAEZ M 2 3823 A B A & ~ 30-Year
Government of Canada Bond Futures{f
VA Bzt 5

7. 20055 @ SMECEEEREAROH BT 0 B
FH—ELASETCEHE & 5

8. 20044 : A2 H6 H bAafE R BRI+
T 32 $2 E %2 55 Fif (Boston Options Ex-
change) (& Fpe 415 E) 5 BRI KB
7558 5y 2% 5@ (Securities and Exchange
Commission, SEC) ME—#ZifE A 3= £ 5]
R GRS -
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EENEXARHERSECEZS(TC-
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Rt 2R DA 15 2 B s £ BEFFRTIHN
BE - 201250 0 B T s 0 B R B
BE DRI AT - AL GEEER
R0 A A1 B B R R N R B

REERSAMEETEMEMN2010F « 20115 5 EHER

AP - PR HEE ARSI TR
H(TCCBC) » DlrfE i <87 - Mz
KRS H e A 2 B B R T 5 & 1R
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et RER LSRG 2 i
FLEmEg o RS E H AT R
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LR
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Unit : round turns

Montréal Exchange (TMX Group) Volume traded Notiona! v_alue
(Number of contracts) (USD millions)
Year 2011 2010 2011 2010
Single Stock Options 24,211,857 16,353,284 98,213 1,794
Stock Index Options 93,151 77,820 7,000 5,288
Stock Index Futures 4,329,492 4,070,620 631,645 551,388
ETF Options 3,866,689 3,312,650 7,297 22,630
STIR Options 635,046 349,675 643,998 337,785
STIR Futures 20,865,769 13,698,870 21,159,891 13,233,066
LTIR Options 8,775 9,742 890 941
LTIR Futures 7,953,680 6,406,397 812,620 618,890
Currency Options 16,947 17,705 172 111,718

BHRIFR - WFE(World Federation of Exchange) 484 (http://www.world-exchanges.org)
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