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Statistics
TM

Interest Rate Derivatives

Index Derivatives

Equity Derivatives



Oct 2019
Short-Term Interest Rate Futures

BAX 2,884,565
CRA 0
Others 0
Total 2,884,565
Short-Term Interest Rate Options - OBX 181,868
Bond Futures

CGzZ 0
CGF 494,132
CGB 2,363,254
LGB 0
Total 2,857,386
Bond Options - OGB 201
Index Futures

SXF 482,117
SXM 3,480
SEG 0
Sbv 0
SMJ 0
SCF 10
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Others 0
Total 485,607
Index Options

SXJ 0
SXO 6,050
SXV 0
Others 0
Total 6,050
ETF Futures 500
ETF Options 540,620
Share Futures 422,028
Equity Options 2,369,961
Currency Options - USX 60
Total Futures 6,650,086
Total Options 3,098,760

GRAND TOTAL 9,748,846
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Oct 2019 Oct 2018 % CHG

Short-Term Interest Rate Futures

BAX 131,116 137,286 -4.5%
CRA 0 0

Others 0 0

Total 131,116 137,286 -4.5%
Short-Term Interest Rate Options - OBX 8,266 10,056 -17.8%
Bond Futures

CGz 0 0

CGF 22,460 1,194 1781.1%
CGB 107,420 109,699 -2.1%
LGB 0 0

Total 129,880 110,893 17.1%
Bond Options - OGB 9 18 -50.0%
Index Futures

SXF 21,913 27,988 -21.7%
SXM 158 308 -48.7%
SEG 0 0

SDV 0 0

SMJ 0 0

SCF 0 0

SXA 0 0

SXB 0 0

SXH 0 0

SXY 0 0

SXK 0 0

SXU 0 0

Others 0 0

Total 22,071 28,296 -22.0%
Index Options

SXJ 0 0

SXO 275 1,505 -81.7%
SXV 0 0

Others 0 0

Total 275 1,505 -81.7%
ETF Futures 22 454  -95.2%
ETF Options 24,573 64,353 -61.8%
Share Futures 19,183 4,192 357.6%
Equity Options 107,725 139,905 -23.0%
Currency Options - USX 2 0

Total Futures 302,272 281,121 7.5%
Total Options 140,850 215,837 -34.7%

AVERAGE DAILY VOLUME
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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.



	Cover Page
	Oct 2019 EN
	Oct 2019 EN ADV
	Product

