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

Oct 2003 Oct 2002 Sep 2003 2003 2002 Total 2002 Oct 2003 Oct 2002 Sep 2003 Oct 2003 YTD 2003

Short-Term Interest Rate Futures
BAX 554,917 456,606 21.5% 591,749 -6.2% 5,571,597 4,167,713 33.7% 4,789,319 207,711 163,729 26.9% 230,217 -9.8% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 1,832 782 134.3% 32 5625.0% 8,495 9,184 -7.5% 9,822 1,848 711 159.9% 26 7007.7% 0 0
Total 556,749 457,388 21.7% 591,781 -5.9% 5,580,092 4,176,897 33.6% 4,799,141 209,559 164,440 27.4% 230,243 -9.0% 0 0

Short-Term Interest Rate Options - OBX 17,325 4,250 307.6% 22,300 -22.3% 304,945 45,800 565.8% 57,950 41,121 18,200 125.9% 39,999 2.8% 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 166,458 143,768 15.8% 154,660 7.6% 1,992,205 1,495,280 33.2% 1,803,420 57,049 62,549 -8.8% 66,035 -13.6% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 166,458 143,768 15.8% 154,660 7.6% 1,992,205 1,495,280 33.2% 1,803,420 57,049 62,549 -8.8% 66,035 -13.6% 0 0

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

Index Futures
SXF 72,619 110,793 -34.5% 290,248 -75.0% 1,294,797 1,134,733 14.1% 1,450,860 97,973 76,148 28.7% 88,234 11.0% 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 3 0 233 -98.7% 1,233 727 69.6% 739 119 0 116 2.6% 0 0
SXB 0 20 -100.0% 0 110 187 -41.2% 187 0 20 -100.0% 0 0 0
SXH 0 0 1,100 -100.0% 5,890 4,135 42.4% 7,071 500 1,375 -63.6% 500 0.0% 0 0
SXY 24 0 0 440 70 528.6% 85 24 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 72,646 110,813 -34.4% 291,581 -75.1% 1,302,470 1,139,852 14.3% 1,458,942 98,616 77,543 27.2% 88,850 11.0% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 2,467 2,722 -9.4% 4,591 -46.3% 34,797 42,085 -17.3% 47,749 3,677 5,277 -30.3% 4,677 -21.4% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 2,467 2,722 -9.4% 4,591 -46.3% 34,797 42,085 -17.3% 47,749 3,677 5,277 -30.3% 4,677 -21.4% 0 0

Other Options 26,511 36,454 -27.3% 100,082 -73.5% 888,617 732,548 21.3% 918,046 196,293 221,170 -11.2% 184,547 6.4% 0 0

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

ETF Options 30,261 44,715 -32.3% 29,230 3.5% 217,955 200,641 8.6% 237,325 63,055 45,510 38.6% 59,641 5.7% 0 0

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

Equity Options 630,872 675,861 -6.7% 631,112 -0.0% 5,085,043 5,125,272 -0.8% 6,177,209 757,427 734,484 3.1% 807,105 -6.2% 0 0

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

Total Futures 795,853 711,969 11.8% 1,038,022 -23.3% 8,874,767 6,812,029 30.3% 8,061,503 365,224 304,532 19.9% 385,128 -5.2% 0 0
Total Options 707,436 764,002 -7.4% 787,315 -10.1% 6,531,357 6,146,346 6.3% 7,438,279 1,061,573 1,024,641 3.6% 1,095,969 -3.1% 0 0
GRAND TOTAL 1,503,289 1,475,971 1.9% 1,825,337 -17.6% 15,406,124 12,958,375 18.9% 15,499,782 1,426,797 1,329,173 7.3% 1,481,097 -3.7% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Oct 2003 Oct 2002 Sep 2003 2003 2002 Total 2002

Short-Term Interest Rate Futures
BAX 25,224 20,755 21.5% 28,179 -10.5% 26,373 19,768 33.4% 22,876
CRA 0 0 0 0 0 0
Others 83 36 130.6% 2 4050.0% 39 54 -27.8% 57
Total 25,307 20,791 21.7% 28,181 -10.2% 26,412 19,822 33.2% 22,933

Short-Term Interest Rate Options - OBX 788 193 308.3% 1,062 -25.8% 1,457 217 571.4% 277

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 7,566 6,535 15.8% 7,365 2.7% 9,509 7,096 34.0% 8,637
LGB 0 0 0 0 0 0
Total 7,566 6,535 15.8% 7,365 2.7% 9,509 7,096 34.0% 8,637

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 3,301 5,036 -34.5% 13,821 -76.1% 6,145 5,486 12.0% 7,048
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 11 -100.0% 6 5 20.0% 5
SXB 0 1 -100.0% 0 1 4 -75.0% 4
SXH 0 0 52 -100.0% 28 21 33.3% 36
SXY 1 0 0 2 1 100.0% 1
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 3,302 5,037 -34.4% 13,884 -76.2% 6,182 5,517 12.1% 7,094

Index Options
SXJ 0 0 0 0 0 0
SXO 112 124 -9.7% 219 -48.9% 165 200 -17.5% 228
SXV 0 0 0 0 0 0
Total 112 124 -9.7% 219 -48.9% 165 200 -17.5% 228

Other Options 1,205 783 53.9% 1,668 -27.8% 1,110 223 397.8% 361

ETF Futures 0 0 0 0 0 0

ETF Options 1,377 2,032 -32.2% 1,535 -10.3% 1,070 956 11.9% 1,136

Share Futures 0 0 0 0 0 0

Equity Options 28,676 30,721 -6.7% 30,053 -4.6% 22,191 7,689 188.6% 12,819

Currency Options - USX 0 0 0 0 0 0

Total Futures 36,175 32,363 11.8% 49,430 -26.8% 42,103 32,435 29.8% 38,664
Total Options 32,158 33,853 -5.0% 34,537 -6.9% 25,993 9,285 179.9% 14,821
GRAND TOTAL 68,333 66,216 3.2% 83,967 -18.6% 68,096 41,720 63.2% 53,485

% 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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