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

Jul 2007 Jul 2006 Jun 2007 2007 2006 Total 2006 Jul 2007 Jul 2006 Jun 2007 Jul 2007 YTD 2007

Short-Term Interest Rate Futures
BAX 990,108 1,615,008 -38.7% 1,384,886 -28.5% 10,212,018 10,153,310 0.6% 16,702,302 432,282 542,233 -20.3% 443,212 -2.5% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Total 990,108 1,615,008 -38.7% 1,384,886 -28.5% 10,212,018 10,153,310 0.6% 16,702,302 432,282 542,233 -20.3% 443,212 -2.5% 0 0

Short-Term Interest Rate Options - OBX 58,372 110,494 -47.2% 36,919 58.1% 437,429 381,626 14.6% 605,806 143,828 121,344 18.5% 98,406 46.2% 0 0

Bond Futures
CGZ 6 2,882 -99.8% 15 -60.0% 6,155 61,192 -89.9% 85,301 117 4,388 -97.3% 117 0.0% 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 599,330 404,200 48.3% 660,783 -9.3% 5,737,578 4,057,523 41.4% 7,691,797 301,618 270,828 11.4% 318,589 -5.3% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 599,336 407,082 47.2% 660,798 -9.3% 5,743,733 4,118,715 39.5% 7,777,098 301,735 275,216 9.6% 318,706 -5.3% 0 0

Bond Options - OGB 1,000 0 1,170 -14.5% 8,152 25 32508.0% 2,275 2,170 25 8580.0% 1,170 85.5% 0 0

Index Futures
SXF 214,313 145,586 47.2% 593,994 -63.9% 2,012,835 1,570,363 28.2% 3,064,695 194,120 143,570 35.2% 196,628 -1.3% 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 691 2,448 -71.8% 281 145.9% 1,071 13,217 -91.9% 23,645 177 682 -74.0% 174 1.7% 0 0
SXB 200 0 1,320 -84.8% 1,520 94 1517.0% 140 1,320 2 65900.0% 1,220 8.2% 0 0
SXH 0 0 0 0 4 -100.0% 22 0 2 -100.0% 0 0 0
SXY 830 50 1560.0% 540 53.7% 1,945 7,266 -73.2% 10,157 280 0 210 33.3% 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 216,034 148,084 45.9% 596,135 -63.8% 2,017,371 1,590,944 26.8% 3,098,659 195,897 144,256 35.8% 198,232 -1.2% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 2,443 5,781 -57.7% 3,430 -28.8% 17,578 44,264 -60.3% 57,974 3,709 10,580 -64.9% 3,557 4.3% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 2,443 5,781 -57.7% 3,430 -28.8% 17,578 44,264 -60.3% 57,974 3,709 10,580 -64.9% 3,557 4.3% 0 0

Other Options 29,821 27,025 10.3% 37,217 -19.9% 301,288 467,803 -35.6% 467,803 139,924 152,828 -8.4% 175,755 -20.4% 0 0

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

ETF Options 93,382 53,528 74.5% 99,694 -6.3% 491,653 523,053 -6.0% 849,061 90,470 102,806 -12.0% 112,537 -19.6% 0 0

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

Equity Options 990,308 647,157 53.0% 884,871 11.9% 6,679,080 6,174,119 8.2% 10,629,333 1,435,607 1,046,854 37.1% 1,421,717 1.0% 0 0

Currency Options - USX 1,322 1,452 -9.0% 2,261 -41.5% 16,490 23,237 -29.0% 31,262 2,632 2,723 -3.3% 2,468 6.6% 0 0

Total Futures 1,805,478 2,170,174 -16.8% 2,641,819 -31.7% 17,973,122 15,862,969 13.3% 27,578,059 929,914 961,705 -3.3% 960,150 -3.1% 0 0
Total Options 1,176,648 845,437 39.2% 1,065,562 10.4% 7,951,670 7,614,127 4.4% 12,643,514 1,818,340 1,437,160 26.5% 1,815,610 0.2% 0 0
GRAND TOTAL 2,982,126 3,015,611 -1.1% 3,707,381 -19.6% 25,924,792 23,477,096 10.4% 40,221,573 2,748,254 2,398,865 14.6% 2,775,760 -1.0% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jul 2007 Jul 2006 Jun 2007 2007 2006 Total 2006

Short-Term Interest Rate Futures
BAX 47,148 80,750 -41.6% 65,947 -28.5% 68,898 68,964 -0.1% 114,633
CRA 0 0 0 0 0 0
Total 47,148 80,750 -41.6% 65,947 -28.5% 68,898 68,964 -0.1% 114,633

Short-Term Interest Rate Options - OBX 2,780 5,525 -49.7% 1,758 58.1% 2,943 2,619 12.4% 4,190

Bond Futures
CGZ 0 144 -100.0% 1 -100.0% 41 421 -90.3% 587
CGF 0 0 0 0 0 0
CGB 28,540 20,210 41.2% 31,466 -9.3% 38,848 27,499 41.3% 52,416
LGB 0 0 0 0 0 0
Total 28,540 20,354 40.2% 31,467 -9.3% 38,889 27,920 39.3% 53,003

Bond Options - OGB 48 0 56 -14.3% 54 0 15

Index Futures
SXF 10,205 7,279 40.2% 28,285 -63.9% 13,491 10,412 29.6% 21,011
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 33 122 -73.0% 13 153.8% 7 89 -92.1% 159
SXB 10 0 63 -84.1% 10 1 900.0% 1
SXH 0 0 0 0 0 0
SXY 40 2 1900.0% 26 53.8% 13 49 -73.5% 68
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 10,288 7,403 39.0% 28,387 -63.8% 13,521 10,551 28.1% 21,239

Index Options
SXJ 0 0 0 0 0 0
SXO 116 289 -59.9% 163 -28.8% 118 300 -60.7% 393
SXV 0 0 0 0 0 0
Total 116 289 -59.9% 163 -28.8% 118 300 -60.7% 393

Other Options 1,420 0 1,772 -19.9% 2,026 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 4,448 2,677 66.2% 4,748 -6.3% 3,323 3,538 -6.1% 5,863

Share Futures 0 0 0 0 0 0

Equity Options 47,158 32,358 45.7% 42,137 11.9% 32,797 42,046 -22.0% 42,046

Currency Options - USX 63 73 -13.7% 108 -41.7% 112 157 -28.7% 213

Total Futures 85,976 108,507 -20.8% 125,801 -31.7% 121,308 107,435 12.9% 188,875
Total Options 56,033 40,922 36.9% 50,742 10.4% 41,373 48,660 -15.0% 52,720
GRAND TOTAL 142,009 149,429 -5.0% 176,543 -19.6% 162,681 156,095 4.2% 241,595

% 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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