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BAX SERIAL FEBRUARY 2002 EXPIRY
THREE-MONTH CANADIAN BANKERS ACCEPTANCE FUTURES

Please take note that trading in the February 2002 Three-month Canadian Bankers Acceptance
futures contracts (BAX) will end in Montréal at 10:00 a.m. on Monday, February 18, 2002.

At the expiry, all BAX positions held following the close of trading will be settled in cash. The
cash settlement will take place on the next business day through the facilities of the Canadian
Derivatives Clearing Corporation ("CDCC"). The fina settlement price used to settle the
expiring positions will be based on the arithmetic average of the bid rates for Three-month
Bankers Acceptance as displayed at 10:15 am. on the CDOR page (or such other page whatever
its designation, on which bid rates for Bankers Acceptances are displayed) of the Reuters
Monitor Money Rates Service after elimination of the highest and lowest quotations. In the
event that less than six (6) quotations are available on such Reuters Service, Bourse de Montréal
Inc. will obtain the quotations from major Canadian banks and Canadian brokers chosen on a
random basis, the number of quotations needed to obtain atotal of six (6) quotations.

The following new BAX futures contract will be listed a the opening of trading on
February 19, 2002:

Contract Last trading day Month Code
BAX MAY 2002 May 13, 2002 K

Bourse de Montreal Inc. would like to inform all approved participants that this monthly circular
pertaining to the BAX calendar role will no longer be produced. All pertinent information can
be found in the Products section of Bourse de Montréal Inc.’s Internet site
(www.boursedemontreal.com).

For further information, please contact Francis Coche, MEMO Center at (514) 871-2424, ext.
483.

Joélle Saint-Arnault
General Counsel and Secretary

Circular no: 018-2002

Tour delaBourse Tour delaBourse
C. P. 61, 800, square Victoria, Montréal (Québec) H4Z 1A9 P.O. Box 61, 800 Victoria Square, Montréal, Quebec H4Z 1A9
Téléphone: (514) 871-2424 Telephone: (514) 871-2424
Sansfrais au Canada et aux Etats-Unis: 1800 361-5353 Toll-free within Canadaand the U.S.A.: 1 800 361-5353
Courriel : info@boursedemontreal .com E-mail: info@boursedemontreal.com

Site Internet : www.boursedemontreal.com Website: www.boursedemontreal.com



