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

Sep 2006 Sep 2005 Aug 2006 2006 2005 Total 2005 Sep 2006 Sep 2005 Aug 2006 Sep 2006 YTD 2006

Short-Term Interest Rate Futures
BAX 1,345,273 1,267,075 6.2% 1,375,094 -2.2% 12,873,677 8,630,935 49.2% 11,157,298 437,793 292,046 49.9% 521,929 -16.1% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Total 1,345,273 1,267,075 6.2% 1,375,094 -2.2% 12,873,677 8,630,935 49.2% 11,157,298 437,793 292,046 49.9% 521,929 -16.1% 0 0

Short-Term Interest Rate Options - OBX 48,551 51,149 -5.1% 36,842 31.8% 467,019 301,695 54.8% 377,370 100,586 61,823 62.7% 148,386 -32.2% 0 0

Bond Futures
CGZ 5,690 2,754 106.6% 5,486 3.7% 72,368 95,043 -23.9% 132,637 3,620 4,066 -11.0% 4,326 -16.3% 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 482,602 349,087 38.2% 1,025,073 -52.9% 5,565,198 3,373,464 65.0% 4,692,287 274,155 114,794 138.8% 334,933 -18.1% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 488,292 351,841 38.8% 1,030,559 -52.6% 5,637,566 3,468,507 62.5% 4,824,924 277,775 118,860 133.7% 339,259 -18.1% 0 0

Bond Options - OGB 0 0 0 25 0 0 0 0 0 0 0

Index Futures
SXF 492,939 369,818 33.3% 146,445 236.6% 2,209,747 1,641,423 34.6% 2,234,406 158,080 124,218 27.3% 153,826 2.8% 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 3,163 130 2333.1% 1,959 61.5% 18,339 7,439 146.5% 9,898 130 773 -83.2% 1,756 -92.6% 0 0
SXB 24 0 0 118 64 84.4% 266 2 0 2 0.0% 0 0
SXH 18 0 0 22 148 -85.1% 172 2 0 2 0.0% 0 0
SXY 1,047 878 19.2% 243 330.9% 8,556 11,859 -27.9% 13,662 4 30 -86.7% 47 -91.5% 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 497,191 370,826 34.1% 148,647 234.5% 2,236,782 1,660,933 34.7% 2,258,404 158,218 125,021 26.6% 155,633 1.7% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 2,562 4,062 -36.9% 4,060 -36.9% 50,886 17,396 192.5% 27,897 6,345 3,710 71.0% 10,871 -41.6% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 2,562 4,062 -36.9% 4,060 -36.9% 50,886 17,396 192.5% 27,897 6,345 3,710 71.0% 10,871 -41.6% 0 0

Other Options 32,095 0 23,858 34.5% 55,953 0 0 177,183 0 162,872 8.8% 0 0

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

ETF Options 66,454 78,230 -15.1% 51,318 29.5% 640,825 433,476 47.8% 622,289 111,371 100,590 10.7% 120,275 -7.4% 0 0

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

Equity Options 829,623 852,939 -2.7% 843,509 -1.6% 7,847,251 6,213,252 26.3% 8,768,028 1,210,562 1,066,905 13.5% 1,198,278 1.0% 0 0

Currency Options - USX 953 69 1281.2% 1,982 -51.9% 26,172 69 37830.4% 7,264 1,675 68 2363.2% 3,427 -51.1% 0 0

Total Futures 2,330,756 1,989,742 17.1% 2,554,300 -8.8% 20,748,025 13,760,375 50.8% 18,240,626 873,786 535,927 63.0% 1,016,821 -14.1% 0 0
Total Options 980,238 986,449 -0.6% 961,569 1.9% 9,088,131 6,965,888 30.5% 9,802,848 1,607,722 1,233,096 30.4% 1,644,109 -2.2% 0 0
GRAND TOTAL 3,310,994 2,976,191 11.2% 3,515,869 -5.8% 29,836,156 20,726,263 44.0% 28,043,474 2,481,508 1,769,023 40.3% 2,660,930 -6.7% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2006 Sep 2005 Aug 2006 2006 2005 Total 2005

Short-Term Interest Rate Futures
BAX 67,264 60,337 11.5% 62,504 7.6% 68,057 45,598 49.3% 59,410
CRA 0 0 0 0 0 0
Total 67,264 60,337 11.5% 62,504 7.6% 68,057 45,598 49.3% 59,410

Short-Term Interest Rate Options - OBX 2,428 2,436 -0.3% 1,675 45.0% 2,493 1,594 56.4% 2,012

Bond Futures
CGZ 284 131 116.8% 249 14.1% 387 507 -23.7% 711
CGF 0 0 0 0 0 0
CGB 24,130 16,623 45.2% 46,594 -48.2% 29,247 17,826 64.1% 24,974
LGB 0 0 0 0 0 0
Total 24,414 16,754 45.7% 46,843 -47.9% 29,634 18,333 61.6% 25,685

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 24,647 17,610 40.0% 6,657 270.2% 11,576 8,569 35.1% 11,801
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 158 6 2533.3% 89 77.5% 97 39 148.7% 53
SXB 1 0 0 1 0 1
SXH 1 0 0 0 1 -100.0% 1
SXY 52 42 23.8% 11 372.7% 45 63 -28.6% 72
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 24,859 17,658 40.8% 6,757 267.9% 11,719 8,672 35.1% 11,928

Index Options
SXJ 0 0 0 0 0 0
SXO 128 193 -33.7% 185 -30.8% 268 92 191.3% 149
SXV 0 0 0 0 0 0
Total 128 193 -33.7% 185 -30.8% 268 92 191.3% 149

Other Options 1,605 0 1,084 48.1% 299 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 3,852 3,724 3.4% 2,333 65.1% 3,440 2,278 51.0% 3,298

Share Futures 0 0 0 0 0 0

Equity Options 41,481 0 38,341 8.2% 8,869 0 0

Currency Options - USX 48 14 242.9% 90 -46.7% 138 2 6800.0% 40

Total Futures 116,537 94,749 23.0% 116,104 0.4% 109,410 72,603 50.7% 97,023
Total Options 49,542 6,367 678.1% 43,708 13.3% 15,507 3,966 291.0% 5,499
GRAND TOTAL 166,079 101,116 64.2% 159,812 3.9% 124,917 76,569 63.1% 102,522

% 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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