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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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YEAR-TO-DATE VOLUME
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jun 2004 Jun 2003 % CHG May 2004 % CHG 2004 2003 % CHG Total 2003

Short-Term Interest Rate Futures

BAX 31,324 31,442 -0.4% 34,402 -8.9% 27,660 27,578 0.3% 52,388
CRA 0 0 0 0 0 0
Others 1 0 0 13 47  -72.3% 78
Total 31,325 31,442 -0.4% 34,402 -8.9% 27,673 27,625 0.2% 52,466
Short-Term Interest Rate Options - OBX 1,375 2,400 -42.7% 952 44.4% 983 1,838 -46.5% 2,734
Bond Futures

CGz 1,913 0 2,154 -11.2% 678 0 0
CGF 0 0 0 0 0 0
CGB 8,840 8,122 8.8% 17,414  -49.2% 10,858 10,615 2.3% 19,277
LGB 0 0 0 0 0 0
Total 10,753 8,122 32.4% 19,568 -45.0% 11,536 10,615 8.7% 19,277
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 12,873 13,034 -1.2% 4,392 193.1% 7,771 6,327 22.8% 13,338
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 2 11  -81.8% 1 100.0% 2 8 -75.0% 11
SXB 0 2 -100.0% 1 -100.0% 1 1 0.0% 1
SXH 3 86 -96.5% 0 5 38 -86.8% 55
SXY 0 6 -100.0% 1 -100.0% 3 3 0.0% 4
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 12,878 13,139 -2.0% 4,395 193.0% 7,782 6,377 22.0% 13,409
Index Options

SXJ 0 0 0 0 0 0
SXO 41 202 -79.7% 171 -76.0% 136 144 -5.6% 302
SXV 0 0 0 0 0 0
Total 41 202 -79.7% 171  -76.0% 136 144 -5.6% 302
Other Options 1,524 1,349 13.0% 2,061 -26.1% 2,676 1,069 150.3% 2,268
ETF Futures 0 0 0 0 0 0
ETF Options 893 1,374 -35.0% 1,195 -25.3% 1,125 858 31.1% 2,301
Share Futures 0 0 0 0 0 0
Equity Options 24,053 22,243 8.1% 29,734 -19.1% 35,370 19,649 80.0% 44,859
Currency Options - USX 0 0 0 0 0 0
Total Futures 54,956 52,703 4.3% 58,365 -5.8% 46,991 44,617 5.3% 85,152
Total Options 27,886 27,568 1.2% 34,113 -18.3% 40,290 23,558 71.0% 52,464

GRAND TOTAL



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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