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September 21, 2005 
 
                          NEW PRODUCTS OF THE BOURSE 

CURRENCY OPTION CONTRACTS  
OPTIONS ON THE U.S. DOLLAR (USX) 

  
Canadian Derivatives Clearing Corporation (CDCC) will begin clearing the option contracts on the U.S. 
dollar of Bourse de Montréal Inc. (the Bourse) on Monday, September 26, 2005. 
 
Herein enclosed are the amendments to the Rules of CDCC and contract specifications approved by the 
Autorité des marchés financiers regarding currency option contracts. Amendments to the Rules will be 
effective as of September 26, 2005.  
 
The associated symbol and strike prices for the option contracts on the U.S. Dollar are listed as follows: 
 

US Dollar 
USX 

 
Months 

 
Calls

 
Puts 

 
Strike Price 

 
Strike Price 

Codes 
October J V 112.00 K 

November K W 113.00 O 
December L X 114.00 S 

March  C O 115.00 W 
June F R 116.00 D 

   116.50 F 
   117.00 H 
   117.50 J 
   118.00 L 
   119.00 P 
   120.00 T 
   121.00 A 
   122.00 E 
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Strike prices are subject to change depending on the Bank of Canada’s closing rate for the underlying 
USD/CAD exchange rate on Friday, September 23, 2005. 
 
 
Listed below is the symbol and margin interval for the option contract on the U.S. dollar (USX) 
 

NEW SYMBOL MARGIN 
 INTERVAL 

USX 2.23% 
 
For further information, please contact your local CDCC office. 
 
 
 
 
 
 
Michel Favreau  
Senior Vice-President and Chief Clearing Officer 


	US Dollar

