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

Oct 2002 Oct 2001 Sep 2002 2002 2001 Total 2001 Oct 2002 Oct 2001 Sep 2002 Oct 2002 YTD 2002

Short-Term Interest Rate Futures
BAX 456,606 0 417,130 9.5% 4,167,713 0 0 163,729 0 162,721 0.6% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 1,047 0 1,337 -21.7% 9,953 0 0 1,049 0 1,891 -44.5% 0 0
Total 457,653 0 418,467 9.4% 4,177,666 0 0 164,778 0 164,612 0.1% 0 0

Short-Term Interest Rate Options - OBX 4,250 0 4,850 -12.4% 45,800 0 0 18,200 0 14,950 21.7% 0 0

Bond Futures
CGZ 0 0 0 0 0 0 0 0 0 0 0
CGF 0 0 0 0 0 0 0 0 0 0 0
CGB 143,768 0 120,794 19.0% 1,495,280 0 0 62,549 0 80,184 -22.0% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 143,768 0 120,794 19.0% 1,495,280 0 0 62,549 0 80,184 -22.0% 0 0

Bond Options - OGB 0 0 0 0 0 0 0 0 0 0 0

Index Futures
SXF 110,793 0 244,890 -54.8% 1,134,733 0 0 76,148 0 74,718 1.9% 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 0 0 0 727 0 0 0 0 0 0 0
SXB 20 0 0 187 0 0 20 0 0 0 0
SXH 0 0 2,750 -100.0% 4,135 0 0 1,375 0 1,375 0.0% 0 0
SXY 0 0 0 70 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 110,813 0 247,640 -55.3% 1,139,852 0 0 77,543 0 76,093 1.9% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 2,722 0 3,935 -30.8% 42,085 0 0 5,277 0 5,053 4.4% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 2,722 0 3,935 -30.8% 42,085 0 0 5,277 0 5,053 4.4% 0 0

Other Options 36,454 0 141,842 -74.3% 732,548 0 0 221,170 0 203,028 8.9% 0 0

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

ETF Options 44,715 0 38,306 16.7% 200,641 0 0 45,510 0 41,429 9.9% 0 0

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

Equity Options 675,861 0 473,534 42.7% 5,125,272 0 0 734,484 0 759,351 -3.3% 0 0

Currency Options - USX 0 0 0 0 0 0 0 0 0 0 0

Total Futures 712,234 0 786,901 -9.5% 6,812,798 0 0 304,870 0 320,889 -5.0% 0 0
Total Options 764,002 0 662,467 15.3% 6,146,346 0 0 1,024,641 0 1,023,811 0.1% 0 0
GRAND TOTAL 1,476,236 0 1,449,368 1.9% 12,959,144 0 0 1,329,511 0 1,344,700 -1.1% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Oct 2002 Oct 2001 Sep 2002 2002 2001 Total 2001

Short-Term Interest Rate Futures
BAX 20,755 0 20,856 -0.5% 19,768 0 0
CRA 0 0 0 0 0 0
Others 48 0 67 -28.4% 58 0 0
Total 20,803 0 20,923 -0.6% 19,826 0 0

Short-Term Interest Rate Options - OBX 193 0 242 -20.2% 217 0 0

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 6,535 0 6,040 8.2% 7,096 0 0
LGB 0 0 0 0 0 0
Total 6,535 0 6,040 8.2% 7,096 0 0

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 5,036 0 12,244 -58.9% 5,486 0 0
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 0 0 0 5 0 0
SXB 1 0 0 4 0 0
SXH 0 0 138 -100.0% 21 0 0
SXY 0 0 0 1 0 0
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 5,037 0 12,382 -59.3% 5,517 0 0

Index Options
SXJ 0 0 0 0 0 0
SXO 124 0 197 -37.1% 200 0 0
SXV 0 0 0 0 0 0
Total 124 0 197 -37.1% 200 0 0

Other Options 783 0 792 -1.1% 223 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 2,032 0 1,915 6.1% 956 0 0

Share Futures 0 0 0 0 0 0

Equity Options 30,721 0 23,677 29.8% 7,689 0 0

Currency Options - USX 0 0 0 0 0 0

Total Futures 32,375 0 39,345 -17.7% 32,439 0 0
Total Options 33,853 0 26,823 26.2% 9,285 0 0
GRAND TOTAL 66,228 0 66,168 0.1% 41,724 0 0

% 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. 


	Cover Page
	Oct 2002 EN
	Oct 2002 EN ADV
	Product

