
MONTRÉAL EXCHANGE

Statistics
 Dec 2002

 

  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Dec 2002 Dec 2001 Nov 2002 2002 2001 Total 2001 Dec 2002 Dec 2001 Nov 2002 Dec 2002 YTD 2002

Short-Term Interest Rate Futures
BAX 303,148 0 318,458 -4.8% 4,789,319 0 0 147,870 0 185,010 -20.1% 0 0
CRA 0 0 0 0 0 0 0 0 0 0 0
Others 256 0 382 -33.0% 10,591 0 0 619 0 712 -13.1% 0 0
Total 303,404 0 318,840 -4.8% 4,799,910 0 0 148,489 0 185,722 -20.0% 0 0

Short-Term Interest Rate Options - OBX 9,900 0 2,250 340.0% 57,950 0 0 17,050 0 18,100 -5.8% 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 89,482 0 218,658 -59.1% 1,803,420 0 0 63,542 0 71,190 -10.7% 0 0
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 89,482 0 218,658 -59.1% 1,803,420 0 0 63,542 0 71,190 -10.7% 0 0

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

Index Futures
SXF 239,438 0 76,689 212.2% 1,450,860 0 0 67,625 0 73,136 -7.5% 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 3 0 9 -66.7% 739 0 0 0 0 3 -100.0% 0 0
SXB 0 0 0 187 0 0 0 0 20 -100.0% 0 0
SXH 2,936 0 0 7,071 0 0 1,375 0 1,375 0.0% 0 0
SXY 15 0 0 85 0 0 0 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 242,392 0 76,698 216.0% 1,458,942 0 0 69,000 0 74,534 -7.4% 0 0

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 4,047 0 1,617 150.3% 47,749 0 0 4,251 0 5,429 -21.7% 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 4,047 0 1,617 150.3% 47,749 0 0 4,251 0 5,429 -21.7% 0 0

Other Options 69,129 0 116,369 -40.6% 918,046 0 0 292,170 0 259,220 12.7% 0 0

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

ETF Options 20,947 0 15,737 33.1% 237,325 0 0 18,450 0 36,036 -48.8% 0 0

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

Equity Options 509,084 0 542,853 -6.2% 6,177,209 0 0 723,823 0 814,419 -11.1% 0 0

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

Total Futures 635,278 0 614,196 3.4% 8,062,272 0 0 281,031 0 331,446 -15.2% 0 0
Total Options 613,107 0 678,826 -9.7% 7,438,279 0 0 1,055,744 0 1,133,204 -6.8% 0 0
GRAND TOTAL 1,248,385 0 1,293,022 -3.5% 15,500,551 0 0 1,336,775 0 1,464,650 -8.7% 0 0

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Dec 2002 Dec 2001 Nov 2002 2002 2001 Total 2001

Short-Term Interest Rate Futures
BAX 15,157 0 15,923 -4.8% 19,063 0 0
CRA 0 0 0 0 0 0
Others 12 0 19 -36.8% 51 0 0
Total 15,169 0 15,942 -4.8% 19,114 0 0

Short-Term Interest Rate Options - OBX 495 0 112 342.0% 231 0 0

Bond Futures
CGZ 0 0 0 0 0 0
CGF 0 0 0 0 0 0
CGB 4,474 0 10,933 -59.1% 7,197 0 0
LGB 0 0 0 0 0 0
Total 4,474 0 10,933 -59.1% 7,197 0 0

Bond Options - OGB 0 0 0 0 0 0

Index Futures
SXF 11,972 0 3,652 227.8% 5,873 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 0 0 0 4 0 0
SXB 0 0 0 4 0 0
SXH 147 0 0 30 0 0
SXY 1 0 0 1 0 0
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 12,120 0 3,652 231.9% 5,912 0 0

Index Options
SXJ 0 0 0 0 0 0
SXO 202 0 77 162.3% 190 0 0
SXV 0 0 0 0 0 0
Total 202 0 77 162.3% 190 0 0

Other Options 636 0 745 -14.6% 301 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 1,047 0 749 39.8% 947 0 0

Share Futures 0 0 0 0 0 0

Equity Options 25,454 0 25,850 -1.5% 10,683 0 0

Currency Options - USX 0 0 0 0 0 0

Total Futures 31,763 0 30,527 4.0% 32,223 0 0
Total Options 27,834 0 27,533 1.1% 12,352 0 0
GRAND TOTAL 59,597 0 58,060 2.6% 44,575 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. 
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