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Equity Derivatives



Short-Term Interest Rate Futures
BAX

CRA

Others

Total

Short-Term Interest Rate Options - OBX

Bond Futures
CGzZ
CGF
CGB
LGB
Total

Bond Options - OGB

Index Futures
SXF
SXM
SEG
Sbv
SMJ
SCF
SXA
SXB
SXH
SXY
SXK
SXU
Total

Index Options
SXJ

SXO

SXV

Total

Other Options
ETF Futures
ETF Options
Share Futures
Equity Options
Currency Options - USX

Total Futures
Total Options
GRAND TOTAL

Sep 2004

687,101
0

74
687,175

19,520

17,376
0
207,641
0
225,017
0

270,730
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270,851

0

4,688

0

4,688

31,445

0

19,039

0

502,896

0

1,183,043
577,58

1,760,631

MONTHLY VOLUME

Sep 2003

591,749

0
32
591,781

22,300

0
0
154,660
0
154,660
0

290,248
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1,100
0
0

0
291,581

0
4,591

0

4,591
35,032

0

29,230

0

631,112
0
1,038,022
722,265

1,760,287

% CHG

16.1%

131.2%
16.1%

-12.5%

34.3%

45.5%

-6.7%

-85.4%

-100.0%

-7.1%

2.1%

2.1%

-10.2%

-34.9%

-20.3%

14.0%
-20.0%

Aug 2004

693,060

0
19
693,079

33,968

34,839
0
381,937
0
416,776
0

67,269
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67,414

0

5,152

0

5,152

33,572

0

11,813

0

481,109

0

1,177,269
565.6

1,742,883

% CHG

-0.9%

289.5%
-0.9%
-42.5%

-50.1%
-45.6%

-46.0%

302.5%

-15.0%

-100.0%

301.8%

-9.0%

-9.0%

-6.3%

61.2%

4.5%

2004

5,489,421

0
1,652
5,491,073

215,787

158,783
0
2,103,739

0
2,262,522

1,438,157

0
30,117

0

30,117
426,438
0
190,448

0
5,924,399
0

9,191,752
6,787,189

15,978,941

5,016,680
0

5,919
5,022,599

287,620

0
0
1,825,747
0
1,825,747
0

1,222,178
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1,229,824

0
32,330

0

32,330
209,936

0
187,694

0
4,454,171
0
8,078,170
5171,751

13,249,921

% CHG

9.4%

-72.1%
9.3%

-25.0%

15.2%

23.9%

17.5%

-70.7%
46.4%
-89.7%
16.3%

16.9%

-6.8%

-6.8%
103.1%

33.0%

13.8%
31.2%
20.6%

Total 2003

6,578,451

0
9,809
6,588,260

341,245

0
0
2,397,119
0
2,397,119
0

1,681,994

ooooo

1,690,900

0
38,221

0

38,221
287,713

0

281,934

0
6,053,873
0
10,676,279
7,002,986

17,679,265

Sep 2004
189,351
0

81
189,432

28,320

6,285

0
133,894
0
140,179
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94,35

0
6,181

0

6,181
142,289

0

34,554

0
794,535

0

423,969
1,005,879

1,429,848

MONTH END OPEN INTEREST

Sep 2003

230,217
0

26
230,243

39,999

66,035
0

66,035

88,234
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807,105
0
385,128
1,010,419

1,395,547

% CHG

-17.8%

211.5%
-17.7%

-29.2%

102.8%

112.3%

6.9%

-100.0%

-100.0%

6.2%

32.2%

32.2%

43.7%

-42.1%

-1.6%

Aug 2004

233,022
0

24
233,046

92,870

8,637

0
144,957
0
153,594
0

97,237
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97,289

0
5576

0

5576
126,154
0

41,076

0
800,975
0
483,929
1,066,651

1,550,580

% CHG

-18.7%

237.5%
-18.7%

-69.5%

-27.2%
-7.6%

-8.7%

-3.0%

-100.0%

-100.0%

-100.0%

-3.0%

10.9%

10.9%
12.8%

-15.9%

-0.8%

-12.4%
-5.7%

TRANSACTIONS

Sep 2004 YTD 2004
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2004 Sep 2003 % CHG Aug 2004 % CHG 2004 2003 % CHG Total 2003

Short-Term Interest Rate Futures

BAX 32,719 28,179 16.1% 33,003 -0.9% 28,901 26,501 9.1% 34,925
CRA 0 0 0 0 0 0
Others 4 2 100.0% 0 9 31 -71.0% 52
Total 32,723 28,181 16.1% 33,003 -0.8% 28,910 26,532 9.0% 34,977
Short-Term Interest Rate Options - OBX 930 1,062 -12.4% 1,618 -42.5% 1,136 1,531 -25.8% 1,822
Bond Futures

CGz 827 0 1,659 -50.2% 841 0 0
CGF 0 0 0 0 0 0
CGB 9,888 7,365 34.3% 18,187 -45.6% 11,174 9,725 14.9% 12,852
LGB 0 0 0 0 0 0
Total 10,715 7,365 45.5% 19,846 -46.0% 12,015 9,725 23.5% 12,852
Bond Options - OGB 0 0 0 0 0 0
Index Futures

SXF 12,892 13,821 -6.7% 3,203 302.5% 7,424 6,461 14.9% 8,892
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 2 11  -81.8% 2 0.0% 2 6 -66.7% 8
SXB 4 0 0 1 1 0.0% 1
SXH 0 52 -100.0% 0 3 31  -90.3% 36
SXY 0 0 5 -100.0% 3 2 50.0% 2
SXK 0 0 0 0 0 0
SXU 0 0 0 0 0 0
Total 12,898 13,884 -7.1% 3,210 301.8% 7,433 6,501 14.3% 8,939
Index Options

SXJ 0 0 0 0 0 0
SXO 223 219 1.8% 245 -9.0% 159 171 -7.0% 202
SXV 0 0 0 0 0 0
Total 223 219 1.8% 245 -9.0% 159 171 -7.0% 202
Other Options 1,497 1,668 -10.3% 1,599 -6.4% 2,244 1,100 104.0% 1,512
ETF Futures 0 0 0 0 0 0
ETF Options 907 1,535 -40.9% 562 61.4% 1,002 1,036 -3.3% 1,534
Share Futures 0 0 0 0 0 0
Equity Options 23,947 30,053 -20.3% 22,910 4.5% 31,241 21,471 45.5% 29,906
Currency Options - USX 0 0 0 0 0 0
Total Futures 56,336 49,430 14.0% 56,059 0.5% 48,358 42,758 13.1% 56,768
Total Options 27,504 34,537 -20.4% 26,934 2.1% 35,782 25,309 41.4% 34,976

GRAND TOTAL



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.
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