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

Jun 2008 Jun 2007 May 2008 2008 2007 Total 2007 Jun 2008 Jun 2007 May 2008 Jun 2008 YTD 2008

Short-Term Interest Rate Futures
BAX 959,785 1,384,886 -30.7% 875,434 9.6% 6,092,199 9,221,910 -33.9% 15,237,958 281,084 443,212 -36.6% 377,791 -25.6% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 0 0 0 5 0 0 0 0 0 0 0
Total 959,785 1,384,886 -30.7% 875,434 9.6% 6,092,204 9,221,910 -33.9% 15,237,958 281,084 443,212 -36.6% 377,791 -25.6% 0 0

Short-Term Interest Rate Options - OBX 26,921 36,919 -27.1% 30,865 -12.8% 110,470 379,057 -70.9% 748,991 28,492 98,406 -71.0% 50,220 -43.3% 0 0

Bond Futures
CGZ 0 15 -100.0% 0 0 6,149 -100.0% 6,363 0 117 -100.0% 0 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 478,947 660,783 -27.5% 950,572 -49.6% 3,814,436 5,138,248 -25.8% 9,337,754 258,301 318,589 -18.9% 235,451 9.7% 0 0
LGB 96 0 367 -73.8% 3,011 0 2,154 41 0 127 -67.7% 0 0
Total 479,043 660,798 -27.5% 950,939 -49.6% 3,817,447 5,144,397 -25.8% 9,346,271 258,342 318,706 -18.9% 235,578 9.7% 0 0

Bond Options - OGB 86 1,170 -92.6% 2,221 -96.1% 9,890 7,152 38.3% 13,782 2,257 1,170 92.9% 2,221 1.6% 0 0

Index Futures
SXF 516,453 593,994 -13.1% 213,410 142.0% 2,125,752 1,798,522 18.2% 3,885,872 154,454 196,628 -21.4% 157,218 -1.8% 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 11,840 281 4113.5% 6,005 97.2% 41,388 380 10791.6% 10,908 5,970 174 3331.0% 4,270 39.8% 0 0
SXB 2,160 1,320 63.6% 1,300 66.2% 13,858 1,320 949.8% 9,014 980 1,220 -19.7% 100 880.0% 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 3,620 540 570.4% 2,600 39.2% 10,950 1,115 882.1% 5,585 1,210 210 476.2% 1,610 -24.8% 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 534,073 596,135 -10.4% 223,315 139.2% 2,191,948 1,801,337 21.7% 3,911,379 162,614 198,232 -18.0% 163,198 -0.4% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 1,947 3,430 -43.2% 4,307 -54.8% 21,087 15,135 39.3% 26,484 4,334 3,557 21.8% 5,519 -21.5% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 1,947 3,430 -43.2% 4,307 -54.8% 21,087 15,135 39.3% 26,484 4,334 3,557 21.8% 5,519 -21.5% 0 0

Other Options 31,015 37,217 -16.7% 59,594 -48.0% 371,320 271,467 36.8% 549,989 141,577 175,755 -19.4% 160,526 -11.8% 0 0

Other Derivatives 150 0 3 4900.0% 153 0 0 153 0 3 5000.0% 0 0

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

ETF Options 42,193 99,694 -57.7% 56,884 -25.8% 330,639 398,271 -17.0% 788,396 75,697 112,537 -32.7% 90,333 -16.2% 0 0

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

Equity Options 1,116,403 884,871 26.2% 1,186,019 -5.9% 6,914,870 5,688,772 21.6% 11,903,402 1,438,921 1,421,717 1.2% 1,482,056 -2.9% 0 0

Currency Options - USX 2,666 2,261 17.9% 1,024 160.4% 11,096 15,168 -26.8% 34,889 1,633 2,468 -33.8% 2,778 -41.2% 0 0

Total Futures 1,972,901 2,641,819 -25.3% 2,049,688 -3.7% 12,101,599 16,167,644 -25.1% 28,495,608 702,040 960,150 -26.9% 776,567 -9.6% 0 0
Total Options 1,221,231 1,065,562 14.6% 1,340,914 -8.9% 7,769,372 6,775,022 14.7% 14,065,933 1,692,911 1,815,610 -6.8% 1,793,653 -5.6% 0 0
GRAND TOTAL 3,194,282 3,707,381 -13.8% 3,390,605 -5.8% 19,871,124 22,942,666 -13.4% 42,561,541 2,395,104 2,775,760 -13.7% 2,570,223 -6.8% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jun 2008 Jun 2007 May 2008 2008 2007 Total 2007

Short-Term Interest Rate Futures
BAX 45,704 65,947 -30.7% 41,687 9.6% 48,449 72,523 -33.2% 120,858
CRA 0 0 0 0 0 0
Others 0 0 0 0 0 0
Total 45,704 65,947 -30.7% 41,687 9.6% 48,449 72,523 -33.2% 120,858

Short-Term Interest Rate Options - OBX 1,282 1,758 -27.1% 1,470 -12.8% 871 2,970 -70.7% 5,912

Bond Futures
CGZ 0 1 -100.0% 0 0 48 -100.0% 50
CGF 0 0 0 0 0 0
CGB 22,807 31,466 -27.5% 45,265 -49.6% 30,445 40,566 -24.9% 74,101
LGB 5 0 17 -70.6% 24 0 68
Total 22,812 31,467 -27.5% 45,282 -49.6% 30,469 40,614 -25.0% 74,219

Bond Options - OGB 4 56 -92.9% 106 -96.2% 78 55 41.8% 107

Index Futures
SXF 24,593 28,285 -13.1% 10,162 142.0% 16,993 14,039 21.0% 31,163
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 564 13 4238.5% 286 97.2% 331 3 10933.3% 90
SXB 103 63 63.5% 62 66.1% 111 10 1010.0% 75
SXH 0 0 0 0 0 0
SXY 172 26 561.5% 124 38.7% 87 9 866.7% 45
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 25,432 28,387 -10.4% 10,634 139.2% 17,522 14,061 24.6% 31,373

Index Options
SXJ 0 0 0 0 0 0
SXO 93 163 -42.9% 205 -54.6% 167 119 40.3% 209
SXV 0 0 0 0 0 0
Total 93 163 -42.9% 205 -54.6% 167 119 40.3% 209

Other Options 1,477 1,772 -16.6% 2,838 -48.0% 2,934 2,127 37.9% 4,322

Other Derivatives 7 0 3 133.3% 2 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 2,011 4,748 -57.6% 2,707 -25.7% 2,635 3,136 -16.0% 6,244

Share Futures 0 0 0 0 0 0

Equity Options 53,162 42,137 26.2% 56,477 -5.9% 54,740 30,404 80.0% 79,966

Currency Options - USX 127 108 17.6% 49 159.2% 88 120 -26.7% 276

Total Futures 93,948 125,801 -25.3% 97,603 -3.7% 96,440 127,198 -24.2% 226,450

% 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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