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

Oct 2004 Oct 2003 Sep 2004 2004 2003 Total 2003 Oct 2004 Oct 2003 Sep 2004 Oct 2004 YTD 2004

Short-Term Interest Rate Futures
BAX 666,137 554,917 20.0% 687,101 -3.1% 6,155,558 5,571,597 10.5% 6,578,451 255,751 207,711 23.1% 189,351 35.1% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 389 1,832 -78.8% 74 425.7% 2,041 7,751 -73.7% 9,809 427 1,848 -76.9% 81 427.2% 0 0
Total 666,526 556,749 19.7% 687,175 -3.0% 6,157,599 5,579,348 10.4% 6,588,260 256,178 209,559 22.2% 189,432 35.2% 0 0

Short-Term Interest Rate Options - OBX 11,811 17,325 -31.8% 19,520 -39.5% 227,598 304,945 -25.4% 341,245 38,620 41,121 -6.1% 28,320 36.4% 0 0

Bond Futures
CGZ 8,427 0 17,376 -51.5% 167,210 0 0 5,958 0 6,285 -5.2% 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 197,313 166,458 18.5% 207,641 -5.0% 2,301,052 1,992,205 15.5% 2,397,119 138,478 57,049 142.7% 133,894 3.4% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 205,740 166,458 23.6% 225,017 -8.6% 2,468,262 1,992,205 23.9% 2,397,119 144,436 57,049 153.2% 140,179 3.0% 0 0

Bond Options - OGB 0 0 0 0 0 0 0 0 0 0 0

Index Futures
SXF 93,519 72,619 28.8% 270,730 -65.5% 1,530,062 1,294,797 18.2% 1,681,994 108,150 97,973 10.4% 94,333 14.6% 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 9 3 200.0% 34 -73.5% 370 1,233 -70.0% 1,454 1 119 -99.2% 0 0 0
SXB 25 0 87 -71.3% 186 110 69.1% 110 0 0 25 -100.0% 0 0
SXH 50 0 0 658 5,890 -88.8% 6,890 50 500 -90.0% 0 0 0
SXY 60 24 150.0% 0 544 440 23.6% 452 50 24 108.3% 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 93,663 72,646 28.9% 270,851 -65.4% 1,531,820 1,302,470 17.6% 1,690,900 108,251 98,616 9.8% 94,358 14.7% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 4,052 2,467 64.2% 4,688 -13.6% 34,169 34,797 -1.8% 38,221 5,009 3,677 36.2% 6,181 -19.0% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 4,052 2,467 64.2% 4,688 -13.6% 34,169 34,797 -1.8% 38,221 5,009 3,677 36.2% 6,181 -19.0% 0 0

Other Options 40,174 26,511 51.5% 31,445 27.8% 466,612 236,447 97.3% 287,713 163,421 110,743 47.6% 142,289 14.9% 0 0

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

ETF Options 18,902 30,261 -37.5% 19,039 -0.7% 209,350 217,955 -3.9% 281,934 42,649 63,055 -32.4% 34,554 23.4% 0 0

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

Equity Options 610,808 630,872 -3.2% 502,896 21.5% 6,535,207 5,085,043 28.5% 6,053,873 800,600 757,427 5.7% 794,535 0.8% 0 0

Currency Options - USX 0 0 0 0 0 0 0 0 0 0 0

Total Futures 965,929 795,853 21.4% 1,183,043 -18.4% 10,157,681 8,874,023 14.5% 10,676,279 508,865 365,224 39.3% 423,969 20.0% 0 0
Total Options 685,747 707,436 -3.1% 577,588 18.7% 7,472,936 5,879,187 27.1% 7,002,986 1,050,299 976,023 7.6% 1,005,879 4.4% 0 0
GRAND TOTAL 1,651,676 1,503,289 9.9% 1,760,631 -6.2% 17,630,617 14,753,210 19.5% 17,679,265 1,559,164 1,341,247 16.2% 1,429,848 9.0% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Oct 2004 Oct 2003 Sep 2004 2004 2003 Total 2003

Short-Term Interest Rate Futures
BAX 33,307 25,224 32.0% 32,719 1.8% 29,342 26,373 11.3% 31,433
CRA 0 0 0 0 0 0
Others 19 83 -77.1% 4 375.0% 10 36 -72.2% 47
Total 33,326 25,307 31.7% 32,723 1.8% 29,352 26,409 11.1% 31,480

Short-Term Interest Rate Options - OBX 591 788 -25.0% 930 -36.5% 1,081 1,457 -25.8% 1,640

Bond Futures
CGZ 421 0 827 -49.1% 799 0 0
CGF 0 0 0 0 0 0
CGB 9,866 7,566 30.4% 9,888 -0.2% 11,043 9,509 16.1% 11,566
LGB 0 0 0 0 0 0
Total 10,287 7,566 36.0% 10,715 -4.0% 11,842 9,509 24.5% 11,566

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 4,676 3,301 41.7% 12,892 -63.7% 7,149 6,145 16.3% 8,003
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 0 2 -100.0% 2 6 -66.7% 7
SXB 1 0 4 -75.0% 1 1 0.0% 1
SXH 2 0 0 3 28 -89.3% 33
SXY 3 1 200.0% 0 3 2 50.0% 2
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 4,682 3,302 41.8% 12,898 -63.7% 7,158 6,182 15.8% 8,046

Index Options
SXJ 0 0 0 0 0 0
SXO 203 112 81.2% 223 -9.0% 163 165 -1.2% 181
SXV 0 0 0 0 0 0
Total 203 112 81.2% 223 -9.0% 163 165 -1.2% 181

Other Options 2,009 1,205 66.7% 1,497 34.2% 2,220 1,110 100.0% 1,361

ETF Futures 0 0 0 0 0 0

ETF Options 945 1,377 -31.4% 907 4.2% 995 1,070 -7.0% 1,381

Share Futures 0 0 0 0 0 0

Equity Options 30,540 28,676 6.5% 23,947 27.5% 31,171 22,191 40.5% 26,916

Currency Options - USX 0 0 0 0 0 0

Total Futures 48,295 36,175 33.5% 56,336 -14.3% 48,352 42,100 14.9% 51,092
Total Options 34,288 32,158 6.6% 27,504 24.7% 35,630 25,993 37.1% 31,479
GRAND TOTAL 82,583 68,333 20.9% 83,840 -1.5% 83,982 68,093 23.3% 82,571

% 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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