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Equity Derivatives



Sep 2003

Short-Term Interest Rate Futures

BAX 591,749
CRA 0
Others 32
Total 591,781
Short-Term Interest Rate Options - OBX 22,300
Bond Futures

CGzZ 0
CGF 0
CGB 154,660
LGB 0
Total 154,660
Bond Options - OGB 0
Index Futures

SXF 290,248
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 233
SXB 0
SXH 1,100
SXY 0
SXK 0
SXU 0
Total 291,581
Index Options

SXJ 0
SXO 4,591
SXV 0
Total 4,591
Other Options 100,082
ETF Futures 0
ETF Options 32,221
Share Futures 0
Equity Options 631,112
Currency Options - USX 0
Total Futures 1,038,022
Total Options 790,306

GRAND TOTAL

1,828,328

MONTHLY VOLUME
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MONTH END OPEN INTEREST

Sep 2002 % CHG Aug 2003
162,721  41.5% 251,310
0 0
1,891  -98.6% 22
164,612  39.9% 251,332
14,950 167.6% 84,045
0 0
0 0
80,184  -17.6% 56,164
80,184 -17.6% 56,164
0 0
74,718 18.1% 96,664
0 0
0 0
0 0
0 0
0 0
0 123
0 60
1,375  -63.6% 25
0 132
0 0
0 0
76,093  16.8% 97,004
0 0
5053  -7.4% 6,548
0 0
5053  -7.4% 6,548
203,028  -9.1% 156,617
0 0
41,429  54.0% 65,408
0 0
759,351 6.3% 788,887
0 0
320,889  20.0% 404,500
1,023,811 7.5% 1,101,505
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TRANSACTIONS

Sep 2003 YTD 2003

o ocooo

o [=Jejeolofe)

[=Jeleojojelojolelofolelo}e]

o o o o o o oOoOoo

o o

o ocooo

o ooooo

[=Jelojolololololofo}le}oXa]

o o o o o o ocooo

o o



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2003 Sep 2002 % CHG Aug 2003 % CHG 2003 2002 % CHG Total 2002

Short-Term Interest Rate Futures

BAX 28,179 20,856 35.1% 20,489 37.5% 26,501 19,659 34.8% 25,418
CRA 0 0 0 0 0 0
Others 2 67 -97.0% 0 35 57 -38.6% 63
Total 28,181 20,923 34.7% 20,489 37.5% 26,536 19,716 34.6% 25,481
Short-Term Interest Rate Options - OBX 1,062 242 338.8% 1,087 -2.3% 1,531 219 599.1% 308
Bond Futures

CGz 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 7,365 6,040 21.9% 9,558 -22.9% 9,725 7,158 35.9% 9,596
LGB 0 0 0 0 0 0
Total 7,365 6,040 21.9% 9,558 -22.9% 9,725 7,158 35.9% 9,596
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 13,821 12,244 12.9% 3,270 322.7% 6,461 5,536 16.7% 7,831
SXM 0 0 0 0 0 0
SEG 0 0 0 0 0 0
SDhV 0 0 0 0 0 0
SMJ 0 0 0 0 0 0
SCF 0 0 0 0 0 0
SXA 11 0 1 1000.0% 6 6 0.0% 6
SXB 0 0 1 -100.0% 1 5 -80.0% 5
SXH 52 138 -62.3% 0 31 23 34.8% 40
SXY 0 0 0 2 1 100.0% 1
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 13,884 12,382 12.1% 3,272 324.3% 6,501 5,571 16.7% 7,883
Index Options

SXJ 0 0 0 0 0 0
SXO 219 197 11.2% 213 2.8% 171 208 -17.8% 253
SXV 0 0 0 0 0 0
Total 219 197 11.2% 213 2.8% 171 208 -17.8% 253
Other Options 1,668 792 110.6% 676 146.7% 1,100 161 583.2% 402
ETF Futures 0 0 0 0 0 0
ETF Options 1,535 1,915 -19.8% 1,800 -14.7% 1,036 837 23.8% 1,262
Share Futures 0 0 0 0 0 0
Equity Options 30,053 23,677 26.9% 20,216 48.7% 21,471 5,130 318.5% 14,244
Currency Options - USX 0 0 0 0 0 0
Total Futures 49,430 39,345 25.6% 33,319 48.4% 42,762 32,445 31.8% 42,960
Total Options 34,537 26,823 28.8% 23,992 44.0% 25,309 6,555 286.1% 16,469

GRAND TOTAL



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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