CDCC

NOTICE TO MEMBERS
No. 2006 — 077
June 6, 2006

SYMBOL CONVERSION
LONG-TERM EQUITY OPTIONS EXPIRING IN
JANUARY AND MARCH 2007

Bourse de Montréal Inc. (the Bourse) and Canadian Derivatives Clearing Corporation (CDCC) hereby
inform all option participants that at the opening on Monday, June 12, 2006 all open positions on the
following Long-Term Equity Options will be transferred to their regular cycle:

BCE Inc. (VBC)
Canadian Natural Resources Limited (VNQ, VNZ)
Falconbridge Limited (VFA)
Kinross Gold Corporation (VKK)
Inco Limited (VNI)

Teck Cominco Limited (VEK)
iShares CDN S&P/TSX Capped Energy Index Fund (VGE)
iShares CDN S&P/TSX Capped Gold Index Fund (VXG)

iShares CDN S&P/TSX 60 Index Fund (VIU)

The associated symbols for these options are listed as follows:

I January 2007 LONG TERM EQUITY OPTIONS CONVERSION |

BCE INC.
OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol

Strike Price Call Put Strike Price Call Put
$22.00 VBC AN MN $22.00 BCE AN MN
$24.00 VBC AR MR $24.00 BCE AR MR
$26.00 VBC AT MT $26.00 BCE AT MT
$28.00 VBC AB MB $28.00 BCE AB MB
$30.00 VBC AF MF $30.00 BCE AF MF
$32.00 VBC Al MJ $32.00 BCE Al MJ
$34.00 VBC AM MM $34.00 BCE AM MM
$36.00 VBC AO MO $36.00 BCE AO MO
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Canadian Natural Resources Limited
OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol

Strike Price Call Put Strike Price Call Put
$29.00 VNQ AT MT $29.00 CNZ AU MU
$30.00 VNQ Al Ml $30.00 CNZ AF MF
$31.00 VNQ AY MY $31.00 CNZ AY MY
$32.00 VNQ Al MJ $32.00 CNZ Al MJ
$33.00 VNQ AK MK $33.00 CNZ AK MK
$34.00 VNQ AM MM $34.00 CNZ AM MM
$35.00 VNQ AE ME $35.00 CNZ AG MG
$36.00 VNQ AO MO $36.00 CNZ AO MO
$37.00 VNQ AQ MQ $37.00 CNZz AQ MQ
$38.00 VNQ AX MX $38.00 CNZ AS MS
$40.00 VNQ AH MH $40.00 CNQ AH MH
$42.00 VNQ AW MW $42.00 CNQ AY MY
$44.00 VNQ AC MC $44.00 CNQ AC MC
$46.00 VNQ AA MA $46.00 CNQ AE ME
$48.00 VNQ AB MB $48.00 CNQ AQ MQ
$50.00 VNQ AD MD $50.00 CNQ Al MJ
$52.00 VNQ AG MG $52.00 CNQ AA MA
$54.00 VNQ AZ MZ $54.00 CNQ AX MX
$56.00 VNQ AV MV $56.00 CNQ AW MW
$58.00 VNQ AS MS $58.00 CNQ AG MG
$60.00 VNQ AL ML $60.00 CNQ AL ML
$62.00 VNQ AF MF $62.00 CNQ AF MF
$64.00 VNQ AP MP $64.00 CNQ AV MV
$66.00 VNQ AN MN $66.00 CNQ AO MO
$68.00 VNQ AU MU $68.00 CNQ AU MU
$70.00 VNZ AN MN $70.00 CNQ AN MN
$72.00 VNZ AA MA $72.00 CNQ AD MD
$74.00 VNZ AC MC $74.00 CNQ AZ MZ
$76.00 VNZ AD MD $76.00 CNQ Al MI
$78.00 VNZ AF MF $78.00 CNQ AK MK
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Falconbridge Limited
OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol
Strike Price Call Put Strike Price Call Put
$16.00 VEA AM MM $16.00 FAL AA MA
$18.00 VFA  AQ MQ $18.00 FAL AQ MQ
$20.00 VEA AD MD $20.00 FAL AD MD
$22.00 VFA AN MN $22.00 FAL AN MN
$24.00 VFA AR MR $24.00 FAL AR MR
$26.00 VFA AT MT $26.00 FAL AT MT
$28.00 VEA AB MB $28.00 FAL AB MB
$30.00 VFEA AF MF $30.00 FAL AF MF
$32.00 VFA Al MJ $32.00 FAL Al MJ
$34.00 VFA AY MY $34.00 FAL AM MM
$36.00 VFA AO MO $36.00 FAL AO MO
$38.00 VEA AS MS $38.00 FAL AS MS
$40.00 VEA AH MH $40.00 FAL AH MH
$42.00 VEA AZ MZ $42.00 FAL AZ MZ
$44.00 VFA AC MC $44.00 FAL AC MC
$46.00 VFA AE ME $46.00 FAL AE ME
$48.00 VFA AP MP $48.00 FAL AP MP
$50.00 VEA Al MI $50.00 FAL Al MI
$52.00 VEA AU MU $52.00 FAL AU MU
$54.00 VEA AX MX $54.00 FAL AX MX
$56.00 VFA AW MW $56.00 FAL AW MW
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Kinross Gold Corporation

OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol
Strike Price Call Put Strike Price Call Put
$5.00 VKK AA MA $5.00 K AA MA
$6.00 VKK AL ML $6.00 K AL ML
$7.00 VKK AN MN $7.00 K AN MN
$8.00 VKK AP MP $8.00 K AP MP
$9.00 VKK AR MR $9.00 K AR MR
$10.00 VKK AZ MZ $10.00 K AZ MZ
$11.00 VKK AH MH $11.00 K AH MH
$12.00 VKK Al Ml $12.00 K Al MI
$13.00 VKK Al MJ $13.00 K Al MJ
$14.00 VKK AK MK $14.00 K AK MK
$15.00 VKK AC MC $15.00 K AC MC
$16.00 VKK AM MM $16.00 K AM MM
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Inco Limited
OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol

Strike Price Call Put Strike Price Call Put
$36.00 VNI AO MO $36.00 NX AO MO
$37.50 VNI AU MU $37.50 NX AU MU
$40.00 VNI AH MH $40.00 NX AH MH
$42.50 VNI AV MV $42.50 NX AV MV
$45.00 VNI Al MI $45.00 NX Al MI
$47.50 VNI AW MW $47.50 N AW MW
$50.00 VNI Al MJ $50.00 N Al MJ
$52.50 VNI AX MX $52.50 N AX MX
$55.00 VNI AK MK $55.00 N AC MC
$56.00 VNI AZ MZ $56.00 N AZ MZ
$58.00 VNI AS MS $58.00 N AM MM
$60.00 VNI AL ML $60.00 N AL ML
$62.00 VNI AF MF $62.00 N AF MF
$64.00 VNI AA MA $64.00 N AH MH
$66.00 VNI AD MD $66.00 N AR MR
$68.00 VNI AG MG $68.00 N AU MU
$70.00 VNI AN MN $70.00 N AN MN
$72.00 VNI AM MM $72.00 N AA MA
$74.00 VNO AK MK $74.00 N AK MK
$76.00 VNO AD MD $76.00 N AD MD
$78.00 VNO Al MI $78.00 N Al MI
$80.00 VNO AP MP $80.00 N AP MP
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Teck Cominco Limited

OLD SYMBOL NEW SYMBOL
Series Series
January 2007 Symbol January 2007 Symbol
Strike Price Call Put Strike Price Call Put
$60.00 VEK AL ML $60.00 TEK AL ML
$62.00 VEK AE ME $62.00 TEK AF MF
$64.00 VEK AH MH $64.00 TEK AG MG
$66.00 VEK AZ MZ $66.00 TEK AQ MQ
$68.00 VEK AU MU $68.00 TEK AU MU
$70.00 VEK AN MN $70.00 TEK AN MN
$72.00 VEK AA MA $72.00 TEK AA MA
$74.00 VEK AC MC $74.00 TEK AD MD
$76.00 VEK AD MD $76.00 TEK Al MI
$78.00 VEK AF MF $78.00 TEK Al MJ
$80.00 VEK AP MP $80.00 TEK AP MP
$85.00 VEK AQ MQ $85.00 TEK AH MH
$90.00 VEK AR MR $90.00 TKX AF MF
$95.00 VEK AS MS $95.00 TKX AH MH
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MARCH 2007 LONG TERM EQUITY OPTIONS CONVERSION

iShares CDN S&P/TSX Capped Energy Index Fund

OLD SYMBOL NEW SYMBOL
Series Series

March 2007 Symbol March 2007 Symbol

Strike Price Call Put Strike Price Call Put
$62.00 VGE CF OF $62.00 XEE CF OF
$64.00 VGE CH OH $64.00 XEE CH OH
$66.00 VGE CQ 0Q $66.00 XEE CQ 0Q
$68.00 VGE CuU ou $68.00 XEX CU ou
$70.00 VGE CN ON $70.00 XEX CN ON
$72.00 VGE CA OA $72.00 XEX CA OA
$74.00 VGE CcC oC $74.00 XEX CC ocC
$76.00 VGE CD oD $76.00 XEX CD oD
$78.00 VGE CG 0G $78.00 XEX CF OF
$80.00 VGE CP OP $80.00 XEX CP oP
$82.00 VGE Cl Ol $82.00 XEX Cl Ol
$84.00 VGE CK OK $84.00 XEX CK OK
$86.00 VGE CL oL $86.00 XEX CL oL
$88.00 VGE CcVv oV $88.00 XEX CcVv ov
$90.00 VGE CR OR $90.00 XEX CR OR
$92.00 VGE CM oM $92.00 XEX CS 0S
$94.00 VGE CO 00 $94.00 XEG CO 00
$96.00 VGE CB OB $96.00 XEG CU ou
$98.00 VGE CY oY $98.00 XEG CY oy
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iShares CDN S&P/TSX Capped Gold Index Fund
OLD SYMBOL NEW SYMBOL
Series Series

March 2007 Symbol March 2007 Symbol

Strike Price Call Put Strike Price Call Put
$44.00 VXG CC 0oC $44.00 XGD CYy oYy
$46.00 VXG CE OE $46.00 XGD CE OE
$48.00 VXG _CQ 00 $48.00 XGD CQ 00
$50.00 VXG CJ O $50.00 XGD CJ (ON
$52.00 VXG CT oT $52.00 XGD CT oT
$54.00 VXG CX OoX $54.00 XGD CX OX
$56.00 VXG CZ 0z $56.00 XGD CZ 0Z
$58.00 VXG Cv oV $58.00 XGD CO 00
$60.00 VXG CL oL $60.00 XGD CL oL
$62.00 VXG CF OF $62.00 XGD CF OF
$64.00 VXG CH OH $64.00 XGD CH OH
$66.00 VXG CP OP $66.00 XGD CA OA
$68.00 VXG CuU ou $68.00 XGD CuU ou
$70.00 VXG CN ON $70.00 XGL CN ON
$72.00 VXG CA OA $72.00 XGL CA OA
$74.00 VXG CB OB $74.00 XGL CC 0oC
$76.00 VXG CD oD $76.00 XGL CD oD
$78.00 VXG Cl Ol $78.00 XGL CF OF
$80.00 VXG CG 0G $80.00 XGL CP OP
$82.00 VXG CK OK $82.00 XGL Cl Ol
$84.00 VXG CM oM $84.00 XGL CK OK
$86.00 VXG CO 00 $86.00 XGL CL OL
$88.00 VXG CR OR $88.00 XGL CVv ov
$90.00 VGX CR OR $90.00 XGL CR OR
$92.00 VGX CM oM $92.00 XGL CM OoM
$94.00 VGX CoO 00 $94.00 XGL CS 0S
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iShares CDN S&P/TSX 60 Index Fund
OLD SYMBOL NEW SYMBOL
Series Series

March 2007 Symbol March 2007 Symbol

Strike Price Call Put Strike Price Call Put
$42.00 VIU CY oY $42.00 V4 CY oY
$44.00 VIU CcC oC $44.00 Xz CC ocC
$46.00 VIU CE OE $46.00 XIZ CE OE
$48.00 VIU CF OF $48.00 XIZ CQ 0Q
$50.00 VIU CJ 0J $50.00 XIZ CJ 0J

$52.00 VIU CT oT $52.00 XIZ CT oT
$54.00 VIU CB OB $54.00 XIZ CX OX
$56.00 VIU cz 0z $56.00 XIU Ccz (0)4
$58.00 VIU CO 00 $58.00 XIU CC oC
$60.00 VIU CL OL $60.00 XIU CL oL
$62.00 VIU CX OX $62.00 XIU CE OE
$64.00 VIU CH OH $64.00 XIU CM oM
$66.00 VIU CQ 0Q $66.00 XIU CQ 0Q
$68.00 VIU CuU ou $68.00 XIU CT oT
$70.00 VIU CN ON $70.00 XIU CF OF
$72.00 VIU CA OA $72.00 XIU CX OX
$74.00 VIU CD oD $74.00 XIU CO 00

Strike prices are subject to changes, depending on the underlying value closing price on Friday, June 9,
2006.

For further information, please contact Louise Leclair, trading Systems Analyst Market Operations,
Bourse de Montréal Inc. at (514) 871-3526 or CDCC’s Operations Department.

Michel Favreau
Senior Vice-President and Chief Clearing Officer
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