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  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Sep 2020 Sep 2019 Aug 2020 2020 2019 Total 2019 Sep 2020 Sep 2019 Aug 2020 Sep 2020 YTD 2020

Short-Term Interest Rate Futures
BAX 1,053,776 2,574,688 -59.1% 1,272,762 -17.2% 17,892,319 22,458,190 -20.3% 29,816,728 1,046,229 985,250 6.2% 1,045,645 0.1% 68,107 1,617,481
CRA 2,364 0 1,392 69.8% 6,564 0 0 3,076 0 3,274 -6.0% 42 180
Total 1,056,140 2,574,688 -59.0% 1,274,154 -17.1% 17,898,883 22,458,190 -20.3% 29,816,728 1,049,305 985,250 6.5% 1,048,919 0.0% 68,149 1,617,661

Short-Term Interest Rate Options - OBX 7,200 164,641 -95.6% 16,628 -56.7% 617,548 690,056 -10.5% 1,034,240 67,782 252,159 -73.1% 109,832 -38.3% 9 808

Bond Futures
CGZ 0 0 0 0 0 0 0 0 0 0 0
CGF 308,367 363,965 -15.3% 440,451 -30.0% 4,066,686 2,750,181 47.9% 4,130,134 67,192 50,193 33.9% 56,116 19.7% 58,055 737,582
CGB 1,882,000 2,006,285 -6.2% 3,427,524 -45.1% 23,975,478 24,163,165 -0.8% 31,684,627 620,010 571,131 8.6% 573,366 8.1% 824,893 9,038,986
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 2,190,367 2,370,250 -7.6% 3,867,975 -43.4% 28,042,164 26,913,346 4.2% 35,814,761 687,202 621,324 10.6% 629,482 9.2% 882,948 9,776,568

Bond Options - OGB 0 2,982 -100.0% 3,222 -100.0% 25,958 14,596 77.8% 16,876 3,222 4,942 -34.8% 3,222 0.0% 0 48

Index Futures
SXF 1,061,240 1,121,381 -5.4% 289,677 266.4% 6,355,867 5,812,819 9.3% 7,805,302 291,708 298,689 -2.3% 299,595 -2.6% 481,242 4,090,477
SXM 1,153 4,009 -71.2% 326 253.7% 11,721 41,912 -72.0% 51,559 252 1,259 -80.0% 563 -55.2% 304 3,674
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 19 0 0 0 0 0 0 16
SCF 0 0 0 21 4 425.0% 16 0 0 0 0 13
SXA 0 0 0 0 0 0 0 0 0 0 0
SXB 0 0 0 0 0 0 0 0 0 0 0
SXH 0 0 0 0 0 0 0 0 0 0 0
SXY 0 0 0 0 0 0 0 0 0 0 0
SXK 29,000 0 0 39,000 2,980 1208.7% 3,266 19,000 0 10,143 87.3% 5 20
SXU 0 0 0 0 3,716 -100.0% 3,716 0 0 0 0 0
Total 1,091,393 1,125,390 -3.0% 290,003 276.3% 6,406,628 5,861,431 9.3% 7,863,859 310,960 299,948 3.7% 310,301 0.2% 481,551 4,094,200

Index Options
SXJ 0 0 340 -100.0% 340 0 0 340 0 340 0.0% 0 1
SXO 17,520 1,136 1442.3% 0 22,356 61,028 -63.4% 71,755 17,520 5,207 236.5% 0 20 37
SXV 0 0 0 0 0 5 0 0 0 0 0
Others 0 0 0 0 0 0 0 67,247 -100.0% 0 0 0
Total 17,520 1,136 1442.3% 340 5052.9% 22,696 61,028 -62.8% 71,760 17,860 72,454 -75.3% 340 5152.9% 20 38

ETF Futures 0 0 0 0 5,545 -100.0% 13,615 0 0 0 0 0

ETF Options 621,862 785,495 -20.8% 529,267 17.5% 6,912,649 6,315,259 9.5% 7,985,724 1,516,468 1,026,527 47.7% 1,549,887 -2.2% 4,872 53,209

Share Futures 214,991 540,293 -60.2% 365,552 -41.2% 9,858,320 3,040,355 224.2% 4,406,202 217,921 261,376 -16.6% 242,230 -10.0% 91 1,411

Equity Options 1,656,846 2,813,308 -41.1% 1,574,856 5.2% 18,053,866 22,378,456 -19.3% 29,142,959 3,926,412 4,415,645 -11.1% 3,739,394 5.0% 105,145 1,161,904

Currency Options - USX 1,538 82 1775.6% 619 148.5% 15,698 1,448 984.1% 2,184 1,035 1,149 -9.9% 1,794 -42.3% 37 321

Total Futures 4,552,891 6,610,621 -31.1% 5,797,684 -21.5% 62,205,995 58,278,867 6.7% 77,915,165 2,265,388 2,167,898 4.5% 2,230,932 1.5% 1,432,739 15,489,840
Total Options 2,304,966 3,767,644 -38.8% 2,124,932 8.5% 25,648,415 29,460,843 -12.9% 38,253,743 5,532,779 5,772,876 -4.2% 5,404,469 2.4% 110,083 1,216,328
GRAND TOTAL 6,857,857 10,378,265 -33.9% 7,922,616 -13.4% 87,854,410 87,739,710 0.1% 116,168,908 7,798,167 7,940,774 -1.8% 7,635,401 2.1% 1,542,822 16,706,168

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Sep 2020 Sep 2019 Aug 2020 2020 2019 Total 2019

Short-Term Interest Rate Futures
BAX 50,179 128,734 -61.0% 63,638 -21.1% 95,001 119,386 -20.4% 158,809
CRA 112 0 69 62.3% 43 0 0
Total 50,291 128,734 -60.9% 63,707 -21.1% 95,044 119,386 -20.4% 158,809

Short-Term Interest Rate Options - OBX 342 8,232 -95.8% 831 -58.8% 3,318 3,681 -9.9% 5,501

Bond Futures
CGZ 0 0 0 0 0 0
CGF 14,684 18,198 -19.3% 22,022 -33.3% 21,726 14,637 48.4% 22,054
CGB 89,619 100,314 -10.7% 171,376 -47.7% 128,700 129,004 -0.2% 169,596
LGB 0 0 0 0 0 0
Total 104,303 118,512 -12.0% 193,398 -46.1% 150,426 143,641 4.7% 191,650

Bond Options - OGB 0 149 -100.0% 161 -100.0% 137 78 75.6% 91

Index Futures
SXF 50,534 56,068 -9.9% 14,483 248.9% 33,202 31,192 6.4% 41,916
SXM 54 200 -73.0% 16 237.5% 61 222 -72.5% 273
SEG 0 0 0 0 0 0
SDV 0 0 0 0 0 0
SMJ 0 0 0 1 0 0
SCF 0 0 0 0 0 0
SXA 0 0 0 0 0 0
SXB 0 0 0 0 0 0
SXH 0 0 0 0 0 0
SXY 0 0 0 0 0 0
SXK 1,380 0 0 204 17 1100.0% 18
SXU 0 0 0 0 20 -100.0% 20
Total 51,968 56,268 -7.6% 14,499 258.4% 33,468 31,451 6.4% 42,227

Index Options
SXJ 0 0 17 -100.0% 2 0 0
SXO 834 59 1313.6% 0 119 270 -55.9% 327
SXV 0 0 0 0 0 0
Others 0 0 0 0 54 -100.0% 54
Total 834 59 1313.6% 17 4805.9% 121 324 -62.7% 381

ETF Futures 0 0 0 0 29 -100.0% 71

ETF Options 29,612 39,274 -24.6% 26,463 11.9% 36,571 33,659 8.7% 42,525

Share Futures 10,237 27,014 -62.1% 18,277 -44.0% 52,081 16,253 220.4% 23,524

Equity Options 78,897 140,665 -43.9% 78,742 0.2% 95,452 119,315 -20.0% 155,069

Currency Options - USX 73 4 1725.0% 30 143.3% 82 7 1071.4% 11

Total Futures 216,799 330,528 -34.4% 289,881 -25.2% 331,019 310,760 6.5% 416,281
Total Options 109,758 188,383 -41.7% 106,244 3.3% 135,681 157,064 -13.6% 203,578
GRAND TOTAL 326,557 518,911 -37.1% 396,125 -17.6% 466,700 467,824 -0.2% 619,859

% 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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