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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
Total

Index Options
SXJ

SXO

SXV

Total

Other Options
ETF Futures
ETF Options
Share Futures
Equity Options
Currency Options - USX

Total Futures
Total Options
GRAND TOTAL
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MONTHLY VOLUME
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780,288

1,665,355
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MONTH END OPEN INTEREST

May 2003
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TRANSACTIONS

May 2004 YTD 2004
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

May 2004 May 2003 % CHG Apr 2004 % CHG 2004 2003 % CHG Total 2003

Short-Term Interest Rate Futures

BAX 34,402 28,957 18.8% 26,724 28.7% 26,927 26,806 0.5% 62,866
CRA 0 0 0 0 0 0
Others 0 59 -100.0% 0 14 56 -75.0% 94
Total 34,402 29,016 18.6% 26,724 28.7% 26,941 26,862 0.3% 62,960
Short-Term Interest Rate Options - OBX 952 2,063 -53.9% 910 4.6% 905 1,725 -47.5% 3,280
Bond Futures

CGz 2,154 0 0 431 0 0
CGF 0 0 0 0 0 0
CGB 17,414 13,542 28.6% 9,810 77.5% 11,261 11,113 1.3% 23,133
LGB 0 0 0 0 0 0
Total 19,568 13,542 44.5% 9,810 99.5% 11,692 11,113 5.2% 23,133
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 4,392 2,682 63.8% 5,609 -21.7% 6,751 4,986 35.4% 16,006
SXM 0 0 0 0 0 0
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 0 0 0 0
SXA 1 0 1 0.0% 2 7 -71.4% 14
SXB 1 0 2 -50.0% 1 0 1
SXH 0 29 -100.0% 0 5 28 -82.1% 66
SXY 1 0 0 4 3 33.3% 4
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 4,395 2,711 62.1% 5,612 -21.7% 6,763 5,024 34.6% 16,091
Index Options

SXJ 0 0 0 0 0 0
SXO 171 100 71.0% 123 39.0% 155 132 17.4% 363
SXV 0 0 0 0 0 0
Total 171 100 71.0% 123 39.0% 155 132 17.4% 363
Other Options 2,061 1,290 59.8% 2,513 -18.0% 2,907 1,013 187.0% 2,721
ETF Futures 0 0 0 0 0 0
ETF Options 1,195 1,120 6.7% 818 46.1% 1,171 757 54.7% 2,761
Share Futures 0 0 0 0 0 0
Equity Options 29,734 22,793 30.5% 32,792 -9.3% 37,634 19,130 96.7% 53,831
Currency Options - USX 0 0 0 0 0 0
Total Futures 58,365 45,269 28.9% 42,146 38.5% 45,396 42,999 5.6% 102,184
Total Options 34,113 27,366 24.7% 37,156 -8.2% 42,772 22,757 88.0% 62,956

GRAND TOTAL 72,635



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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