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

Jun 2012 Jun 2011 % CHG May 2012 % CHG 2011 % CHG Total 2011 Jun 2012 Jun 2011 % CHG May 2012 % CHG 2012 YTD 2012

Short-Term Interest Rate Futures

BAX 1,957,538 2,678,804 -26.9% 2,655,344  -26.3% 11,805,381 11,456,008 3.0% 20,865,769 549,361 620,261 -11.4% 676,967 -18.8% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 0 0 0 150 0 0 0 0 0 0 0
Total 1,957,538 2,678,804 -26.9% 2,655,344  -26.3% 11,805,531 11,456,008 3.1% 20,865,769 549,361 620,261 -11.4% 676,967 -18.8% 0 0
Short-Term Interest Rate Options - OBX 57,984 89,355 -35.1% 54,050 7.3% 217,688 359,689 -39.5% 635,046 81,039 131,030 -38.2% 88,500 -8.4% 0 0
Bond Futures
CGzZ 8,040 0 19,870 -59.5% 40,673 899 4424.2% 59,650 3,229 0 4,432 -27.1% 0 0
CGF 8,351 0 32,988 -74.7% 91,139 0 105,580 3,382 0 5259 -35.7% 0 0
CGB 716,332 639,665 12.0% 1,354,841  -47.1% 5,175,046 3,914,650 32.2% 7,788,218 211,025 195,837 7.8% 246,525 -14.4% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 732,723 639,665 14.5% 1,407,699  -47.9% 5,306,858 3,915,549 35.5% 7,953,448 217,636 195,837 11.1% 256,216 -15.1% 0 0
Bond Options - 0GB 0 0 1,271 -100.0% 2,656 5,962 -55.5% 8,775 1,271 2,977 -57.3% 1,271 0.0% 0 0
Index Futures
SXF 579,598 539,300 7.5% 270,709 114.1% 2,000,056 2,009,280 -0.5% 4,228,938 154,217 121,391 27.0% 159,849 -3.5% 0 0
SXM 14,418 16,024  -10.0% 14,544 -0.9% 62,377 30,705 103.1% 100,554 1,764 2,266 -22.2% 1,807 -2.4% 0 0
SEG 0 0 0 0 0 0 0 0 0 0 0
Sbv 0 0 0 0 0 0 0 0 0 0 0
SMJ 0 0 0 0 0 0 0 0 0 0 0
SCF 40 0 132 -69.7% 172 4 4200.0% 232 20 0 70  -71.4% 0 0
SXA 0 0 0 0 0 0 0 0 0 0 0
SXB 0 0 0 0 0 0 0 0 0 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 0 0 0 0 0 0 0 0 0 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 594,056 555,324 7.0% 285,385 108.2% 2,062,605 2,039,989 1.1% 4,329,724 156,001 123,657 26.2% 161,726 -3.5% 0 0
Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 9,474 9,974 -5.0% 8,477 11.8% 41,452 55,882 -25.8% 93,151 146,809 11,495 1177.2% 18,214  706.0% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 9,474 9,974 -5.0% 8,477 11.8% 41,452 55,882 -25.8% 93,151 146,809 11,495 1177.2% 18,214 706.0% 0 0
ETF Futures 0 0 0 0 0 0 0 0 0 0 0
ETF Options 383,070 509,267 -24.8% 454,991 -15.8% 2,235,176 1,826,270 22.4% 3,866,689 417,119 486,581 -14.3% 633,685 -34.2% 0 0
Share Futures 0 0 0 0 0 0 0 0 0 0 0
Equity Options 1,726,190 1,681,524 2.7% 1,853,159 -6.9% 12,548,895 11,155,932 12.5% 24,211,857 3,057,613 2,788,823 9.6% 2,883,072 6.1% 0 0
Currency Options - USX 328 851 -61.5% 190 72.6% 2,830 7,992 -64.6% 16,947 392 1,226  -68.0% 483 -18.8% 0 0
Total Futures 3,284,317 3,873,793  -15.2% 4,348,428  -24.5% 19,174,994 17,411,546 10.1% 33,148,941 922,998 939,755 -1.8% 1,094,909 -15.7% 0 0
Total Options 2,177,046 2,290,971 -5.0% 2,372,138 -8.2% 15,048,697 13,411,727 12.2% 28,832,465 3,704,243 3,422,132 8.2% 3,625,225 2.2% 0 0
5,461,363 6,164,764 -11.4% 6,720,566 -18.7% 34,223,691 30,823,273 11.0% 61,981,406 4,627,241 4,361,887 4,720,134 0 0




Jun 2012

Short-Term Interest Rate Futures

BAX 93,216
CRA 0
Others 0
Total 93,216
Short-Term Interest Rate Options - OBX 2,761
Bond Futures

CGz 383
CGF 398
CGB 34,111
LGB 0
Total 34,892
Bond Options - OGB 0
Index Futures

SXF 27,600
SXM 687
SEG 0
SDhV 0
SMJ 0
SCF 2
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 28,289
Index Options

SXJ 0
SXO 451
SXV 0
Total 451
ETF Futures 0
ETF Options 18,243
Share Futures 0
Equity Options 82,200
Currency Options - USX 16
Total Futures 156,397
Total Options 103,671

GRAND TOTAL 260,068

AVERAGE DAILY VOLUME
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YEAR-TO-DATE VOLUME

2011

138,390
107,469
245,859

% CHG

2.8%

2.8%

-39.7%

3875.0%

30.4%

33.6%

-58.0%

0.5%
90.6%

2.0%

-27.3%
-27.3%

21.9%

11.3%
-64.1%

9.7%
11.1%

Total 2011

166,849
0
0
166,849

5,072
477
853

62,382
0
63,712

71

193,799
135

264,821
230,529




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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