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  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Jul 2002 Jul 2001 Jun 2002 2002 2001 Total 2001 Jul 2002 Jul 2001 Jun 2002 Jul 2002 YTD 2002

Short-Term Interest Rate Futures
BAX 486,331 0 384,080 26.6% 2,904,469 0 0 188,564 0 167,102 12.8% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 1,505 0 2,813 -46.5% 6,162 0 0 2,290 0 2,564 -10.7% 0 0
Total 487,836 0 386,893 26.1% 2,910,631 0 0 190,854 0 169,666 12.5% 0 0

Short-Term Interest Rate Options - OBX 8,650 0 3,350 158.2% 31,800 0 0 14,925 0 9,825 51.9% 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 115,043 0 115,955 -0.8% 1,006,751 0 0 70,932 0 70,207 1.0% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 115,043 0 115,955 -0.8% 1,006,751 0 0 70,932 0 70,207 1.0% 0 0

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

Index Futures
SXF 85,260 0 200,182 -57.4% 713,073 0 0 65,384 0 67,949 -3.8% 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 132 0 392 -66.3% 727 0 0 44 0 119 -63.0% 0 0
SXB 0 0 0 167 0 0 0 0 0 0 0
SXH 0 0 1,375 -100.0% 1,385 0 0 1,375 0 1,375 0.0% 0 0
SXY 50 0 0 70 0 0 50 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 85,442 0 201,949 -57.7% 715,422 0 0 66,853 0 69,443 -3.7% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 7,089 0 4,181 69.6% 31,336 0 0 7,520 0 4,702 59.9% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 7,089 0 4,181 69.6% 31,336 0 0 7,520 0 4,702 59.9% 0 0

Other Options 94,400 0 2,800 3271.4% 315,427 0 0 93,451 0 89,851 4.0% 0 0

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

ETF Options 21,096 0 22,264 -5.2% 91,350 0 0 24,954 0 23,637 5.6% 0 0

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

Equity Options 504,205 0 417,035 20.9% 3,503,541 0 0 675,183 0 689,766 -2.1% 0 0

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

Total Futures 688,321 0 704,797 -2.3% 4,632,804 0 0 328,639 0 309,316 6.2% 0 0
Total Options 635,440 0 449,630 41.3% 3,973,454 0 0 816,033 0 817,781 -0.2% 0 0
GRAND TOTAL 1,323,761 0 1,154,427 14.7% 8,606,258 0 0 1,144,672 0 1,127,097 1.6% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jul 2002 Jul 2001 Jun 2002 2002 2001 Total 2001

Short-Term Interest Rate Futures
BAX 22,106 0 19,204 15.1% 19,646 0 0
CRA 0 0 0 0 0 0
Others 68 0 238 -71.4% 56 0 0
Total 22,174 0 19,442 14.1% 19,702 0 0

Short-Term Interest Rate Options - OBX 393 0 168 133.9% 214 0 0

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 5,229 0 5,798 -9.8% 6,817 0 0
LGB 0 0 0 0 0 0
Total 5,229 0 5,798 -9.8% 6,817 0 0

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 3,875 0 10,009 -61.3% 4,919 0 0
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 6 0 20 -70.0% 8 0 0
SXB 0 0 0 6 0 0
SXH 0 0 69 -100.0% 11 0 0
SXY 2 0 0 2 0 0
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 3,883 0 10,098 -61.5% 4,946 0 0

Index Options
SXJ 0 0 0 0 0 0
SXO 322 0 209 54.1% 212 0 0
SXV 0 0 0 0 0 0
Total 322 0 209 54.1% 212 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 959 0 1,113 -13.8% 624 0 0

Share Futures 0 0 0 0 0 0

Equity Options 22,918 0 20,852 9.9% 23,582 0 0

Currency Options - USX 0 0 0 0 0 0

Total Futures 31,286 0 35,338 -11.5% 31,465 0 0
Total Options 24,592 0 22,342 10.1% 24,632 0 0
GRAND TOTAL 55,878 0 57,680 -3.1% 56,097 0 0

% 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. 


	Cover Page
	Jul 2002 EN
	Jul 2002 EN ADV
	Product

