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 Equity Derivatives



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

Jul 2003 Jul 2002 Jun 2003 2003 2002 Total 2002 Jul 2003 Jul 2002 Jun 2003 Jul 2003 YTD 2003

Short-Term Interest Rate Futures
BAX 536,162 486,331 10.2% 660,274 -18.8% 4,015,151 2,904,469 38.2% 4,789,319 254,145 188,564 34.8% 209,435 21.3% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 3 1,505 -99.8% 2 50.0% 6,612 5,658 16.9% 9,822 3 2,290 -99.9% 0 0 0
Total 536,165 487,836 9.9% 660,276 -18.8% 4,021,763 2,910,127 38.2% 4,799,141 254,148 190,854 33.2% 209,435 21.3% 0 0

Short-Term Interest Rate Options - OBX 13,330 8,650 54.1% 50,404 -73.6% 243,574 31,800 666.0% 57,950 69,249 14,925 364.0% 70,737 -2.1% 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 152,167 115,043 32.3% 170,554 -10.8% 1,479,930 1,006,751 47.0% 1,803,420 62,974 70,932 -11.2% 60,834 3.5% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 152,167 115,043 32.3% 170,554 -10.8% 1,479,930 1,006,751 47.0% 1,803,420 62,974 70,932 -11.2% 60,834 3.5% 0 0

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

Index Futures
SXF 68,049 85,260 -20.2% 273,711 -75.1% 866,521 713,073 21.5% 1,450,860 90,076 65,384 37.8% 88,109 2.2% 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 6 132 -95.5% 236 -97.5% 985 727 35.5% 739 123 44 179.5% 117 5.1% 0 0
SXB 0 0 35 -100.0% 85 167 -49.1% 187 35 0 35 0.0% 0 0
SXH 0 0 1,807 -100.0% 4,790 1,385 245.8% 7,071 25 1,375 -98.2% 25 0.0% 0 0
SXY 0 50 -100.0% 132 -100.0% 416 70 494.3% 85 132 50 164.0% 132 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 68,055 85,442 -20.3% 275,921 -75.3% 872,797 715,422 22.0% 1,458,942 90,391 66,853 35.2% 88,418 2.2% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 5,345 7,089 -24.6% 4,237 26.2% 23,479 31,336 -25.1% 47,749 6,249 7,520 -16.9% 5,351 16.8% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 5,345 7,089 -24.6% 4,237 26.2% 23,479 31,336 -25.1% 47,749 6,249 7,520 -16.9% 5,351 16.8% 0 0

Other Options 87,563 94,400 -7.2% 33,328 162.7% 707,494 315,427 124.3% 918,046 149,540 93,451 60.0% 197,367 -24.2% 0 0

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

ETF Options 17,997 21,096 -14.7% 28,860 -37.6% 122,456 91,350 34.1% 237,325 53,791 24,954 115.6% 44,517 20.8% 0 0

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

Equity Options 551,633 504,205 9.4% 467,093 18.1% 3,418,742 3,503,541 -2.4% 6,177,209 756,411 675,183 12.0% 723,525 4.5% 0 0

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

Total Futures 756,387 688,321 9.9% 1,106,751 -31.7% 6,374,490 4,632,300 37.6% 8,061,503 407,513 328,639 24.0% 358,687 13.6% 0 0
Total Options 675,868 635,440 6.4% 583,922 15.7% 4,515,745 3,973,454 13.6% 7,438,279 1,035,240 816,033 26.9% 1,041,497 -0.6% 0 0
GRAND TOTAL 1,432,255 1,323,761 8.2% 1,690,673 -15.3% 10,890,235 8,605,754 26.5% 15,499,782 1,442,753 1,144,672 26.0% 1,400,184 3.0% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jul 2003 Jul 2002 Jun 2003 2003 2002 Total 2002

Short-Term Interest Rate Futures
BAX 24,371 22,106 10.2% 31,442 -22.5% 27,120 19,646 38.0% 32,680
CRA 0 0 0 0 0 0
Others 0 68 -100.0% 0 45 53 -15.1% 82
Total 24,371 22,174 9.9% 31,442 -22.5% 27,165 19,699 37.9% 32,762

Short-Term Interest Rate Options - OBX 606 393 54.2% 2,400 -74.8% 1,662 214 676.6% 396

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 6,917 5,229 32.3% 8,122 -14.8% 10,086 6,817 48.0% 12,338
LGB 0 0 0 0 0 0
Total 6,917 5,229 32.3% 8,122 -14.8% 10,086 6,817 48.0% 12,338

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 3,093 3,875 -20.2% 13,034 -76.3% 5,865 4,919 19.2% 10,069
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 6 -100.0% 11 -100.0% 7 8 -12.5% 8
SXB 0 0 2 -100.0% 1 6 -83.3% 6
SXH 0 0 86 -100.0% 33 11 200.0% 51
SXY 0 2 -100.0% 6 -100.0% 3 2 50.0% 2
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 3,093 3,883 -20.3% 13,139 -76.5% 5,909 4,946 19.5% 10,136

Index Options
SXJ 0 0 0 0 0 0
SXO 243 322 -24.5% 202 20.3% 158 212 -25.5% 325
SXV 0 0 0 0 0 0
Total 243 322 -24.5% 202 20.3% 158 212 -25.5% 325

Other Options 1,139 0 1,349 -15.6% 1,079 0 516

ETF Futures 0 0 0 0 0 0

ETF Options 818 959 -14.7% 1,374 -40.5% 854 624 36.9% 1,623

Share Futures 0 0 0 0 0 0

Equity Options 25,074 0 22,243 12.7% 20,424 0 18,313

Currency Options - USX 0 0 0 0 0 0

Total Futures 34,381 31,286 9.9% 52,703 -34.8% 43,160 31,462 37.2% 55,236
Total Options 27,880 1,674 1565.5% 27,568 1.1% 24,177 1,050 2202.6% 21,173
GRAND TOTAL 62,261 32,960 88.9% 80,271 -22.4% 67,337 32,512 107.1% 76,409

% 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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