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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

Feb 2005

594,511
0

0
594,511

3,720

20,147
0
466,425
0

486,572

97,449
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100,998

0
151

0

151
66,272

0

33,061

0
669,257
0
1,182,081
772,461

1,954,542

MONTHLY VOLUME

Feb 2004

392,123

14,050

0
0
293,001
0
293,001
0

91,554
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91,774

0
3,512

0

3,512
59,267
0
19,437
0
793,538
0
776,898
889,804
1,666,702

% CHG

51.6%

-100.0%
51.6%

-73.5%

59.2%

66.1%

6.4%

2577.8%

4700.0%

1219.5%

10.1%

-95.7%

-95.7%
11.8%

70.1%

-15.7%

52.2%
-13.2%

Jan 2005

828,888
0

7
828,895

25,014

14,347
0
211,000
0
225,347
0

86,899
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1,151
0

4

306
0

0
88,360

0
3,469

0

3,469
61,249

0

27,835

0
640,975
0
1,142,602
758,542

1,901,144

% CHG

-28.3%

-100.0%
-28.3%

-85.1%

40.4%
121.1%

115.9%

12.1%

4.7%

1100.0%

650.3%

14.3%

-95.6%

-95.6%
8.2%

18.8%

4.4%

3.5%
1.8%

1,423,399
0

7
1,423,406

28,734

34,494
0
677,425
0
711,919
0

184,348

ooooo

189,358

0
3,620

0

3,620
127,521

0

60,896

0
1,310,232
0
2,324,683
1,531,003

3,855,686

2004
1,001,861

0
1,512
1,003,373

40,300

0
0
437,102

0
437,102

185,081

0
5,984

0

5,984
144,480
0

54,286

0
1,914,603
0

1,625,556
2,159,653

3,785,209

YEAR-TO-DATE VOLUME

% CHG

42.1%

-99.5%
41.9%

-28.7%

55.0%

62.9%

0.1%

1238.6%
-100.0%
-90.3%
816.2%

2.3%

-39.5%

-39.5%

-11.7%

12.2%

-31.6%

43.0%
-29.1%

Total 2004

7,765,060

0
2,093
7,767,153

265,937

218,069

0
3,005,359
0

3,223,428

1,910,248

0
38,892

0

38,892
599,807

0

297,654

0
7,712,011
0
12,900,829
8,914,301

21,815,130

Feb 2005

297,203

52,201

9,475

0
148,001
0
157,476
0

109,926
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10

0

0
110,549

0
1,558

0

1,558
296,009
0
56,512
0
713,006
0

565,228
1,119,286

1,684,514

Feb 2004 % CHG
254,163 16.9%
0
47 10.6%
254,210 16.9%

56,987 -8.4%

0
0

104,995 41.0%
0

104,995 50.0%
0

119,183 -7.8%

0
0
0
0
0
4 13925.0%
0
25 108.0%
110  -90.9%
0
0

119,322 -7.4%

0
2,810 -44.6%

0
2,810 -44.6%
170,956 73.1%
0

53,195 6.2%

0
871,867 -18.2%
0
478,527 18.1%
1,155,815 -3.2%

1,634,342

MONTH END OPEN INTEREST

Jan 2005

4,675

0
129,130
0

133,805

104,215

0
1,570

0

1,570
273,696
0
52,337
0
627,583
0

534,689
1,007,492

1,542,181

% CHG

0.2%

0.0%
0.2%

-0.2%

102.7%
14.6%

17.7%

8.9%

-43.7%

1200.0%

-99.6%

6.1%

-0.8%

-0.8%
8.2%

8.0%

13.6%

5.7%
11.1%

TRANSACTIONS
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Feb 2005 Feb 2004 % CHG Jan 2005 % CHG 2004 % CHG Total 2004

Short-Term Interest Rate Futures

BAX 29,726 19,605 51.6% 41,444  -28.3% 35,585 24,321 46.3% 185,031
CRA 0 0 0 0 0 0
Others 0 1 -100.0% 0 0 36 -100.0% 50
Total 29,726 19,606 51.6% 41,444 -28.3% 35,585 24,357 46.1% 185,081
Short-Term Interest Rate Options - OBX 186 702 -73.5% 1,251 -85.1% 718 976 -26.4% 6,319
Bond Futures

CGz 1,007 0 717 40.4% 862 0 5,208
CGF 0 0 0 0 0 0
CGB 23,321 14,650 59.2% 10,550 121.1% 16,936 10,756 57.5% 71,984
LGB 0 0 0 0 0 0
Total 24,328 14,650 66.1% 11,267 115.9% 17,798 10,756 65.5% 77,192
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 4,872 4,578 6.4% 4,345 12.1% 4,609 4,492 2.6% 44,617
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 60 2 2900.0% 58 3.4% 59 4 1375.0% 9
SXB 0 0 0 0 0 4
SXH 2 0 0 1 13 -92.3% 17
SXY 115 9 1177.8% 15 666.7% 65 7 828.6% 60
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 5,049 4,589 10.0% 4,418 14.3% 4,734 4,516 4.8% 44,707
Index Options

SXJ 0 0 0 0 0 0
SXO 8 176  -95.5% 173  -95.4% 0 147  -38.8% 927
SXV 0 0 0 0 0 0
Total 8 176  -95.5% 173 -95.4% 20 147 -38.8% 927
Other Options 3,314 2,963 11.8% 3,062 8.2% 3,188 3,511 -9.2% 14,220
ETF Futures 0 0 0 0 0 0
ETF Options 1,653 972 70.1% 1,392 18.8% 1,523 1,315 15.8% 7,037
Share Futures 0 0 0 0 0 0
Equity Options 33,463 39,677 -15.7% 32,049 4.4% 32,756 46,530 -29.6% 183,211
Currency Options - USX 0 0 0 0 0 0
Total Futures 59,103 38,845 52.2% 57,129 3.5% 58,117 39,629 46.7% 306,980
Total Options 38,624 44,490 -13.2% 37,927 1.8% 38,275 52,479  -27.1% 211,714

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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