MONTREAL EXCHANGE

Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



May 2006
Short-Term Interest Rate Futures
BAX 1,663,319
CRA 0
Others 0
Total 1,663,319
Short-Term Interest Rate Options - OBX 85,565
Bond Futures
CGzZ 18,102
CGF 0
CGB 1,113,309
LGB 0
Total 1,131,411
Bond Options - OGB 0
Index Futures
SXF 170,883
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 1,450
SXB 20
SXH 2
SXY 498
SXK 0
SXU 0
Total 172,853
Index Options
SXJ 0
SXO 10,042
SXV 0
Total 10,042
Other Options 92,143
ETF Futures 0
ETF Options 107,268
Share Futures 0
Equity Options 1,027,574
Currency Options - USX 2,295
Total Futures 2,967,583
Total Options 1,324,8:

GRAND TOTAL

4,292,470

MONTHLY VOLUME

May 2005 % CHG
778,717  113.6%
0
0
778,717 113.6%
21,080 305.9%
12,463 45.2%
0
613,844 81.4%
0
626,307 80.6%
0
100,800 69.5%
0
0
0
0
0
55 2536.4%
34  -41.2%
1,166 -57.3%
0
0
102,055 69.4%

0

480 1992.1%
0

480 1992.1%

47,072 95.7%
0
43,556 146.3%
0
569,349  80.5%
0
1,507,079  96.9%
681,537 94.4%

2,188,616

Apr 2006

1,331,920
0

0
1,331,920

43,550

9,293

0
403,209
0
412,502
0

107,023

oo0ooo

842
32
0
539
0

0
108,436

0
4,624

0

4,624
71,880

0

62,813

0

882,507
2,132
1,852,858
1,067,506

2,920,364

% CHG

24.9%

24.9%
96.5%

94.8%
176.1%

174.3%

59.7%

72.2%
-37.5%

-7.6%

59.4%

117.2%
117.2%
28.2%

70.8%

16.4%
7.6%

60.2%
24.1%
47.0%

2006

6,919,826
0

0
6,919,826

230,232

53,521

0
3,100,602
0
3,154,123
0

902,605

ooooo

916,693

0
30,815

0

30,815
394,608

0

371,071

0
4,692,987
18,674
10,990,642
5,738,387

16,729,029

4,356,179
0

7
4,356,186

114,589

67,989

0
1,792,108
0
1,860,097
0

727,811

oooo0o

742,562

0
5,142

0

5,142
297,202

0

214,316

0
3,189,831
0
6,958,845
3,821,080

10,779,925

Total 2005

% CHG

58.9% 11,157,298
0

-100.0% 7
58.9% 11,157,305
100.9% 377,370
-21.3% 132,637
0

73.0% 4,692,287
0

69.6% 4,824,924
0

24.0% 2,234,406
0

0

0

0

0

25.4% 9,898
12.5% 266
-98.6% 172
21.1% 13,662
0

0

235% 2,258,404
0

499.3% 27,897
0

499.3% 27,897
32.8% 641,910
0

73.1% 622,289
0

471% 8,768,028
7,264

57.9% 18,240,633
50.2% 10,444,758

55.2% 28,685,391

472,191
0

0
472,191

100,250

2,155

0
347,276
0

349,431

149,889

0
13,335

0

13,335
232,919

0

110,823

0
1,159,614
4,338
971,511
1,621,279

2,592,790

MONTH END OPEN INTEREST

May 2005 % CHG Apr 2006
338,139 39.6% 420,578
0 0
0 0
338,139 39.6% 420,578
94,485 6.1% 68,725
5,687 -62.1% 8,337
0 0
171,389  102.6% 265,779
0 0
177,076 97.3% 274,116
0 0
123,077 21.6% 138,952
0 0
0 0
0 0
0 0
40 40.0% 792
20 60.0% 32
44 -95.5% 0
1,234  -88.5% 572
0 0
0 0
124,415 20.5% 140,348
0 0
1530 771.6% 8,990
0 0
1,530 771.6% 8,990
242,503 -4.0% 371,280
0 0
63,698 74.0% 100,517
0 0
822,780 40.9% 845,522
0 4,520
639,630 51.9% 835,042
1,224,996 32.3% 1,399,554

1,864,626 2,234,596

May 2006

% CHG

12.3%

12.3%
45.9%

-74.2%
30.7%

27.5%

7.7%

-92.9%
0.0%

-75.2%

6.8%

48.3%
48.3%
-37.3%

10.3%

37.1%
-4.0%

16.3%
15.8%

TRANSACTIONS

May 2006 YTD 2006
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Short-Term Interest Rate Futures
BAX

CRA

Others

Total

Short-Term Interest Rate Options - OBX

Bond Futures
CGz
CGF
CGB
LGB
Total

Bond Options - OGB

Index Futures
SXF
SXM
SEG
SDV
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

May 2006

75,605
0
0
75,605

3,889

823

0
50,605
0
51,428

0

~
~
(o]
~

N (o))
QOWORrROOOOOO

~
00
(4]
~

0

456

0

456
4,188
0
4,876
0
46,708

104

134,890
60,221

AVERAGE DAILY VOLUME

May 2005

37,082
0

0
37,082

1,004

593

0
29,231
0
29,824
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2,242
0
2,073
0
27,112

0

71,767
32,454

% CHG

103.9%

103.9%

287.4%

38.8%
73.1%
72.4%

61.8%

2100.0%

-50.0%

-58.9%

61.6%

1882.6%

1882.6%
86.8%

135.2%

72.3%

88.0%
85.6%

Apr 2006

70,101
0
0
70,101

2,292

489

0
21,222
0
21,711
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243
3,783

3,306

46,448
112

97,519
56,184

% CHG

7.9%

7.9%

69.7%

68.3%
138.5%
136.9%

37.9%

50.0%
-50.0%

-17.9%

37.7%

87.7%
87.7%
10.7%

47.5%

0.6%
-7.1%

38.3%
7.2%

YEAR-TO-DATE VOLUME

2006 2005
65,686 41,699
0 0
0 0
65,686 41,699
2,190 1,096
517 659
0 0
29,432 17,271
0 0
29,949 17,930
0 0
8,374 6,876
0 0
0 0
0 0
0 0
0 0
64 53
1 1
0 1
67 87
0 0
0 0
8,506 7,018
0 0
293 51
0 0
293 51
3,738 2,862
0 0
3,523 2,044
0 0
44,811 30,698
177 0
104,141 66,647
54,732 36,751

% CHG

57.5%

57.5%

99.8%

-21.5%
70.4%
67.0%

21.8%

20.8%
0.0%
-100.0%
-23.0%

21.2%

474.5%

474.5%

30.6%

72.4%

46.0%

56.3%
48.9%

Total 2005

106,938
0

0
106,938

3,621

1,280
0
44,953
0
46,233
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268
268
6,155

5,935

83,827
72

174,643

GRAND TOTAL

195,111

104,221

153,703

158,873 103,398



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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