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NEW INTEREST RATE FUTURESCONTRACT:
30-DAY OVERNIGHT REPO RATE FUTURES CONTRACT (ONX)

In circular no. 070-2002 dated May 27, 2002, Bourse de Montréal Inc. (“the Bourse”) announced the
listing of the 30-day overnight repo rate futures contract. As we have the approval of the Commission des
valeurs mobiliéres du Québec, the Bourse will list the 30-day overnight repo rate futures contract on
Friday, June 14, 2002.

Please find enclosed specifications, operationa procedures and amendments regarding this new futures
contract that will be traded on the Montréal Automated System (SAM). Amendments to the regulations
will be effective as of June 14, 2002.

The margin requirements on the 30-day overnight repo rate futures contract are described below:

Speculator $750
Hedger $700
Spread $200

Traders of the following approved participants will be supporting the 30-day overnight repo rate futures
contract:

TD Securities Inc.
RBC Dominion Securities Inc.

The leaflet containing contract specifications and a description of the product will be available on June 12,
2002. You will find an electronic version on our web site, www.mx.ca. Should you need a copy, do not
hesitate to call us at 1 (866) 871-7878, or e-mail us at conmercia @m-x.ca.

Joélle Saint-Arnault
General Counsdl and Secretary
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