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CIRCULAR 146-19 
November 18, 2019 
 

BASIS TRADE ON CLOSE “BTC” FUNCTIONALITY 
 ENABLED ON ADDITIONAL SHARE AND INDEX FUTURES 

 

The Bourse de Montréal Inc. (the “Bourse”) is pleased to announce that it plans to enable the 
BTC functionality on the following Share and Index Futures, at the opening of trading, on 
November 29, 2019: 
 

Underlying Stock Description 
Underlying Stock 

Symbol
Share Future 

Symbol 
BTC 

Symbol
Air Canada AC FWA BQA 
ATCO Ltd. Cl. I ACO.X FTL BTJ 
AltaGas Ltd. ALA FAL BLA 
Algonquin Power & Utilities Corp. AQN FQN BPQ 
Brookfield Property Partners L.P. BPYu FYP BPJ 
CAE Inc. CAE FAC BZE 
Cogeco Communications Inc. CCA FZC BZC 
CI Financial Corp. CIX FCX BJX 
Cardinal Energy Ltd. CJ FVJ BJQ 
Corus Entertainment Inc. Cl. B CJR.B FXJ BJR 
Chartwell Retirement Residences CSHu FVH BSQ 
Canadian Utilities Limited, Cl. A CU FUE BUC 
Element Fleet Management 
Corp. EFN FEF BEF 
Eldorado Gold Corp. ELD FEL BQD 
Empire Company Limited, Cl. A EMP.A FEM BMP 
First Capital Realty Inc. FCR FFR BQC 
Finning International Inc. FTT FNN BFT 
Hydro One Limited H FHO BHH 
H & R Real Estate Investment 
Trust HRu FKH BHQ 
iA Financial Corporation Inc. IAG FIA BIA 
Intact Financial Corporation IFC FIF BIF 
IGM Financial Inc. IGM FGN BIQ 
Keyera Corp. KEY FKY BKE 
Kirkland Lake Gold Ltd. KL FKJ BKQ 
Laurentian Bank of Canada LB FQB BLQ 
Linamar Corporation LNR FLC BNR 
Lundin Mining Corporation LUN FLN BUQ 
Methanex Corporation MX FMX BXW 
Onex Corporation ONEX FON BON 
Peyto Exploration & Development 
Corp. PEY FPV BYE 
PrairieSky Royalty Ltd. PSK FPK BKP 
Power Financial Corporation PWF FPF BWF 
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Underlying Stock Description 
Underlying Stock 

Symbol
Share Future 

Symbol 
BTC 

Symbol
RioCan Real Estate Investment 
Trust REIu FRW BRI 
Shopify Inc. Cl. A. SHOP FSH BHP 
Tourmaline Oil Corp. TOU FOU BUO 
Vermilion Energy Inc. VET FVM BVT 
Seven Generations Energy Ltd. 
Cl. A VII FSG BVI 
Whitecap Resources Inc. WCP FWP BWC 
West Fraser Timber Co. Ltd. WFT FWT BWT 
Yamana Gold Inc. YRI FYR BYI 
 

Index Future Description 
Index Future 

Symbol
BTC 

Symbol
S&P/TSX Global Gold Index Futures SXA BZA 
S&P/TSX Capped Financials Index Futures SXB BZB 
S&P/TSX Capped Information Technology Index 
Futures 

SXH 
BZH 

S&P/TSX Composite Index Banks (Industry Group) 
Futures 

SXK 
BZK 

S&P/TSX Capped Utilities Index Futures SXU BZU 
S&P/TSX Capped Energy Index Futures SXY BZY 
S&P/TSX 60 Index Mini Futures  SXM BZQ 
S&P/TSX Composite Index Mini Futures SCF BFO 
 

Four quarterly contract months and two serials will be listed on the Share Futures. 
 

Month Code Year
December Z 2019 
January F 2020 
February G 2020 

March H 2020 
June M 2020 

September U 2020 
 

Four quarterly contract months will be listed on the Index Futures. 
 

Month Code Year
December Z 2019 

March H 2020 
June M 2020 

September U 2020 
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The last trading day for each contract month listed will be published on the Bourse’s website at  
m-x.ca/nego_ca_en.php. 
 
For further information, please contact the Market Operations Department at (514) 871-
7871. 
 

Gladys Karam 
Director, Equity Derivatives 
Financial Markets 

 


