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May 2007

Short-Term Interest Rate Futures

BAX 1,598,875
CRA 0
Total 1,598,875
Short-Term Interest Rate Options - OBX 65,527
Bond Futures

CGzZ 599
CGF 0
CGB 1,449,918
LGB 0
Total 1,450,517
Bond Options - OGB 5,982
Index Futures

SXF 1751975
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 20
SXB 0
SXH 0
SXY 140
SXK 0
SXU 0
Total 176,135
Index Options

SXJ 0
SXO 3,518
SXV 0
Total 3,518
Other Options 58,218
ETF Futures 0
ETF Options 82,214
Share Futures 0
Equity Options 1,147,533
Currency Options - USX 3,911
Total Futures 3,225,527
Total Options 1,366,903

GRAND TOTAL

4,592,430

MONTHLY VOLUME

May 2006 % CHG
1,663,319  -3.9%
0
1,663,319  -3.9%
85,565 -23.4%
18,102  -96.7%
0
1,113,309  30.2%
0
1,131,411  28.2%
0
170,883 3.0%
0
0
0
0
0
1,450  -98.6%
20 -100.0%
2 -100.0%
498  -71.9%
0
0
172,853 1.9%
0
10,042  -65.0%
0
10,042 -65.0%
92,143  -36.8%
0
107,268  -23.4%
0
1,027,574  11.7%
2,205  70.4%
2,967,583 8.7%
1,324,887 3.2%

4,292,470

Apr 2007 % CHG 2007
1,039,710 53.8% 7,837,024
0 0
1,039,710 53.8% 7,837,024
71,921  -8.9% 342,138
147  307.5% 6,134
0 0
490,876 1954% 4,477,465
0 0
491,023 1954% 4,483,599
0 5,982
124217  41.7% 1,204,528
0 0
0 0
0 0
0 0
0 0
13 53.8% 99
0 0
0 0
170 -17.6% 575
0 0
0 0
124,400 41.6% 1,205,202
0 0
2110  66.7% 11,705
0 0
2110  66.7% 11,705
74955 -22.3% 234,250
0 0
55,524  48.1% 298,577
0 0
960,543  19.5% 4,803,901
3290 18.9% 12,907
1,655,133  94.9% 13,525,825
1,168,343 17.0% 5,709,460

2,823,476 19,235,285

6,919,826

0
6,919,826

230,232

53,521

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

902,605

ooooo

6,858
72

2
7,156
0

0
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

% CHG Total 2006 May 2007
13.3% 16,702,302 485,592
0 0
13.3% 16,702,302 485,592
48.6% 605,806 148,478
-88.5% 85,301 125
0 0
44.4% 7,691,797 383,763
0 0
422% 7,777,098 383,888
2,275 0
335% 3,064,695 188,054
0 0
0 0
0 0
0 0
0 0
-98.6% 23,645 7
-100.0% 140 0
-100.0% 22 0
-92.0% 10,157 10
0
0 0
315% 3,098,659 188,071
0 0
-62.0% 57,974 4,204
0 0
-62.0% 57,974 4,204
-40.6% 467,803 207,289
0 0
-19.5% 849,061 124,427
0 0
2.4% 10,629,333 1,425,681
-30.9% 31,262 3,218
231% 27,578,069 1,057,551
-0.5% 12,643,514 1,913,297

15.0% 40,221,573 2,970,848

MONTH END OPEN INTEREST

May 2006 % CHG Apr 2007
472,191 2.8% 459,429
0 0
472,191 2.8% 459,429
100,250  48.1% 105,741
2,155  -94.2% 140
0 0
347276 10.5% 346,691
0 0
349,431 9.9% 346,831
0 0
149,657  25.7% 175,209
0 0
0 0
0 0
0 0
0 0
56 -87.5% 6
32 -100.0% 0
2 -100.0% 0
142 -93.0% 50
0 0
0 0
149,889  25.5% 175,265
0 0
13,335  -68.5% 2,208
0 0
13,335 -68.5% 2,208
232,919 -11.0% 435,282
0 0
110,823  12.3% 102,081
0 0
1,159,614  22.9% 1,020,358
4338 -25.8% 3,719
971,511 8.9% 981,525
1,621,279 18.0% 1,669,389

2,592,790

2,650,914

% CHG

5.7%
5.7%
40.4%

-10.7%
10.7%
10.7%

7.3%

16.7%

-80.0%

7.3%

90.4%

90.4%
-52.4%

21.9%

39.7%
-13.5%

7.7%
14.6%

TRANSACTIONS

May 2007
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May 2007

Short-Term Interest Rate Futures

BAX 72,676
CRA 0
Total 72,676
Short-Term Interest Rate Options - OBX 2,978
Bond Futures

CGz 27
CGF 0
CGB 65,905
LGB 0
Total 65,932
Bond Options - OGB 272
Index Futures

SXF 7,999
SXM 0
SEG 0
SDV 0
SMJ 0
SCF 0
SXA 1
SXB 0
SXH 0
SXY 6
SXK 0
SXU 0
Total 8,006
Index Options

SXJ 0
SXO 160
SXV 0
Total 160
Other Options 2,646
ETF Futures 0
ETF Options 3,737
Share Futures 0
Equity Options 52,161
Currency Options - USX 178
Total Futures 146,614
Total Options 62,132

AVERAGE DAILY VOLUME

May 2006
75,605
0
75,605
3,889
823
0
50,605
0

51,428
0
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0
4,876
0
46,708
104

134,890
56,033

% CHG

-3.9%
-3.9%
-23.4%

-96.7%
30.2%
28.2%

3.0%

-98.5%
100.0%

-73.9%

1.9%

-64.9%
-64.9%

-23.4%

11.7%
71.2%

8.7%
10.9%

Apr 2007
51,986
0
51,986
3,596

24,544
0
24,551
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% CHG

39.8%
39.8%

-17.2%

285.7%
168.5%
168.6%

28.8%

0.0%

-25.0%

28.7%

50.9%

50.9%
-29.4%

34.6%

8.6%
8.5%

77.2%
6.4%

YEAR-TO-DATE VOLUME

2007 2006
73,838 65,686
0 0
73,838 65,686
3,213 2,190
57 517
0 0
42,386 29,432
0 0
42,443 29,949
54 0
11,189 8,374
0 0
0 0
0 0
0 0
0 0
1 64
0 1
0 0
5 67
0 0
0 0
11,195 8,506
0 0
110 293
0 0
110 293
2,198 0
0 0
2,814 3,523
0 0
28,057 44,811
122 177
127,476 104,141
36,568 50,994

% CHG Total 2006
12.4% 160,486
0
12.4% 160,486
46.7% 5,866
-89.0% 821
0
44.0% 73,382
0
41.7% 74,203
22
33.6% 29,415
0
0
0
0
0
-98.4% 223
-100.0% 1
0
-92.5% 95
0
0
31.6% 29,734
0
-62.5% 550
0
-62.5% 550
()}
0
-20.1% 8,209
0
-37.4% 58,864
-31.1% 298
22.4% 264,423
-28.3% 73,809

GRAND TOTAL 208,746

190,923

141,175

47.9%

155,135



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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