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Equity Derivatives



Mar 2006
Short-Term Interest Rate Futures

BAX 1,630,245
CRA 0
Others 0
Total 1,630,245
Short-Term Interest Rate Options - OBX 29,725
Bond Futures

CGzZ 4,153
CGF 0
CGB 450,767
LGB 0
Total 454,920
Bond Options - OGB 0
Index Futures

SXF 380,866
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 1,733
SXB 0
SXH

SXY 1,911
SXK

SXU 0
Total 384,510
Index Options

SXJ 0
SXO 5,278
SXV 0
Total 5,278
Other Options 98,188
ETF Futures 0
ETF Options 66,723
Share Futures 0
Equity Options 886,996
Currency Options - USX 4,827

Total Futures
Total Options
GRAND TOTAL

2,469,675
1,091.7

3,561,412

MONTHLY VOLUME

Mar 2005 % CHG
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Feb 2006
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Total 2005
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MONTH END OPEN INTEREST

Mar 2005
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TRANSACTIONS

Mar 2006 YTD 2006
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Mar 2006 Mar 2005 % CHG Feb 2006 % CHG 2005 % CHG Total 2005

Short-Term Interest Rate Futures

BAX 70,880 48,945 44.8% 54,321 30.5% 60,907 40,038 52.1% 178,231
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 70,880 48,945 44.8% 54,321 30.5% 60,907 40,038 52.1% 178,231
Short-Term Interest Rate Options - OBX 1,292 905 42.8% 1,657 -22.0% 1,590 780 103.8% 6,036
Bond Futures

CGz 181 511 -64.6% 964 -81.2% 424 745  -43.1% 2,133
CGF 0 0 0 0 0 0
CGB 19,599 12,508 56.7% 37,134  -47.2% 25,111 15,460 62.4% 74,922
LGB 0 0 0 0 0 0
Total 19,780 13,019 51.9% 38,098 -48.1% 25,535 16,205 57.6% 77,055
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 16,559 15,063 9.9% 6,267 164.2% 9,490 8,093 17.3% 35,403
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 75 57 31.6% 27 177.8% 71 58 22.4% 158
SXB 0 0 0 0 0 4
SXH 0 4 -100.0% 0 0 2 -100.0% 3
SXY 83 78 6.4% 4 1975.0% 95 70 35.7% 217
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 16,717 15,202 10.0% 6,298 165.4% 9,656 8,223 17.4% 35,785
Index Options

SXJ 0 0 0 0 0 0
SXO 229 15 1426.7% 358 -36.0% 255 65 292.3% 447
SXV 0 0 0 0 0 0
Total 229 15 1426.7% 358 -36.0% 255 65 292.3% 447
Other Options 4,269 3,083 38.5% 3,053 39.8% 3,573 3,153 13.3% 10,259
ETF Futures 0 0 0 0 0 0
ETF Options 2,901 2,779 4.4% 2,964 -2.1% 3,146 1,941 62.1% 9,892
Share Futures 0 0 0 0 0 0
Equity Options 38,565 32,031 20.4% 43,093 -10.5% 43,633 32,514 34.2% 139,712
Currency Options - USX 210 0 255 -17.6% 224 0 120
Total Futures 107,377 77,166 39.2% 98,717 8.8% 96,098 64,466 49.1% 291,071
Total Options 47,466 38,813 22.3% 51,380 -7.6% 52,421 38,453 36.3% 166,466

GRAND TOTAL 154,843 115,979 150,097 148,519 102,919



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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