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Equity Derivatives



Mar 2005
Short-Term Interest Rate Futures

BAX 1,076,791
CRA 0
Others 0
Total 1,076,791
Short-Term Interest Rate Options - OBX 19,900
Bond Futures

CGzZ 11,236
CGF 0
CGB 275,183
LGB 0
Total 286,419
Bond Options - OGB 0
Index Futures

SXF 331,388
SXM 0
SEG 0
Sbv 0
SMJ 0
SCF 0
SXA 1,250
SXB 0
SXH 96
SXY 1,725
SXK 0
SXU 0
Total 334,459
Index Options

SXJ 0
SXO 323
SXV 0
Total 323
Other Options 67,818
ETF Futures 0
ETF Options 61,133
Share Futures 0
Equity Options 704,674
Currency Options - USX 0

Total Futures
Total Options
GRAND TOTAL

1,697,669
853,84

2,551,517

MONTHLY VOLUME
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2005
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Total 2004

58.9% 7,765,060
0

-99.5% 2,093
58.7% 7,767,153
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0

55.9% 3,005,359
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Mar 2005
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MONTH END OPEN INTEREST

Mar 2004 % CHG
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TRANSACTIONS

Mar 2005 YTD 2005
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Mar 2005 Mar 2004 % CHG Feb 2005 % CHG 2005 2004 % CHG Total 2004

Short-Term Interest Rate Futures

BAX 48,945 24,870 96.8% 29,726 64.7% 40,038 24,504 63.4% 123,354
CRA 0 0 0 0 0 0
Others 0 0 0 0 24 -100.0% 33
Total 48,945 24,870 96.8% 29,726 64.7% 40,038 24,528 63.2% 123,387
Short-Term Interest Rate Options - OBX 905 708 27.8% 186 386.6% 780 887 -12.1% 4,213
Bond Futures

CGz 511 0 1,007 -49.3% 745 0 3,472
CGF 0 0 0 0 0 0
CGB 12,508 7,570 65.2% 23,321 -46.4% 15,460 9,694 59.5% 47,989
LGB 0 0 0 0 0 0
Total 13,019 7,570 72.0% 24,328 -46.5% 16,205 9,694 67.2% 51,461
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 15,063 14,770 2.0% 4,872 209.2% 8,093 7,918 2.2% 29,745
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 57 0 60 -5.0% 58 3 1833.3% 6
SXB 0 0 0 0 0 3
SXH 4 0 2 100.0% 2 9 -77.8% 11
SXY 78 3 2500.0% 115 -32.2% 70 6 1066.7% 40
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 15,202 14,773 2.9% 5,049 201.1% 8,223 7,936 3.6% 29,805
Index Options

SXJ 0 0 0 0 0 0
SXO 15 187 -92.0% 8 87.5% 65 160 -59.4% 618
SXV 0 0 0 0 0 0
Total 15 187 -92.0% 8 87.5% 65 160 -59.4% 618
Other Options 3,083 2,939 4.9% 3,314 -7.0% 3,153 3,320 -5.0% 9,480
ETF Futures 0 0 0 0 0 0
ETF Options 2,779 1,205 130.6% 1,653 68.1% 1,941 1,280 51.6% 4,693
Share Futures 0 0 0 0 0 0
Equity Options 32,031 32,583 -1.7% 33,463 -4.3% 32,514 41,881 -22.4% 122,141
Currency Options - USX 0 0 0 0 0 0
Total Futures 77,166 47,213 63.4% 59,103 30.6% 64,466 42,158 52.9% 204,653
Total Options 38,813 37,622 3.2% 38,624 0.5% 38,453 47,528 -19.1% 141,145

GRAND TOTAL 115,979 84,835 102,919



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.



	Cover Page
	Mar 2005 EN
	Mar 2005 EN ADV
	Product

