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Equity Derivatives



Dec 2003
Short-Term Interest Rate Futures

BAX 478,049
CRA 0
Others 43
Total 478,092
Short-Term Interest Rate Options - OBX 15,450
Bond Futures

CGzZ 0
CGF 0
CGB 147,783
LGB 0
Total 147,783
Bond Options - OGB 0
Index Futures

SXF 327,596
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 221
SXB 0
SXH 1,000
SXY 0
SXK 0
SXU 0
Total 328,817
Index Options

SXJ 0
SXO 2,043
SXV 0
Total 2,043
Other Options 25,735
ETF Futures 0
ETF Options 33,872
Share Futures 0
Equity Options 502,527
Currency Options - USX 0
Total Futures 954,692
Total Options 579,627

GRAND TOTAL

1,534,319

MONTHLY VOLUME
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MONTH END OPEN INTEREST
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TRANSACTIONS

Dec 2003 YTD 2003
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AVERAGE DAILY VOLUME

Dec 2003 Dec 2002 % CHG Nov 2003 % CHG 2003

Short-Term Interest Rate Futures

BAX 22,764 15,157 50.2% 27,832 -18.2% 26,194
CRA 0 0 0 0
Others 2 12 -83.3% 101 -98.0% 42
Total 22,766 15,169 50.1% 27,933 -18.5% 26,236
Short-Term Interest Rate Options - OBX 736 495 48.7% 1,097 -32.9% 1,367
Bond Futures

CGz 0 0 0 0
CGF 0 0 0 0
CGB 7,037 4,474 57.3% 13,533  -48.0% 9,639
LGB 0 0 0 0
Total 7,037 4,474 57.3% 13,533 -48.0% 9,639
Bond Options - OGB 0 0 0 0
Index Futures

SXF 15,600 11,972 30.3% 2,980 423.5% 6,669
SXM 0 0 0 0
SEG 0 0 0 0
SDV 0 0 0 0
SMJ 0 0 0 0
SCF 0 0 0 0
SXA 11 0 0 6
SXB 0 0 0 0
SXH 48 147  -67.3% 0 27
SXY 0 1 -100.0% 1 -100.0% 2
SXK 0 0 0 0
SXU 0 0 0 0
Total 15,659 12,120 29.2% 2,981 425.3% 6,704
Index Options

SXJ 0 0 0 0
SXO 97 202 -52.0% 69 40.6% 151
SXV 0 0 0 0
Total 97 202 -52.0% 69 40.6% 151
Other Options 1,225 636 92.6% 1,277 -4.1% 1,134
ETF Futures 0 0 0 0
ETF Options 1,612 1,047 54.0% 1,505 7.1% 1,150
Share Futures 0 0 0 0
Equity Options 23,930 25,454 -6.0% 23,315 2.6% 22,430
Currency Options - USX 0 0 0 0
Total Futures 45,462 31,763 43.1% 44,447 2.3% 42,579
Total Options 27,600 27,834 -0.8% 27,263 1.2% 26,232
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GRAND TOTAL 59,597



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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