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  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Mar 2021 Mar 2020 Feb 2021 2021 2020 Total 2020 Mar 2021 Mar 2020 Feb 2021 Mar 2021 YTD 2021

Short-Term Interest Rate Futures
BAX 3,154,682 3,833,420 -17.7% 2,386,850 32.2% 7,614,349 10,186,422 -25.3% 23,026,123 1,353,839 802,242 68.8% 1,587,601 -14.7% 204,176 420,067
CRA 2,885 0 253 1040.3% 8,153 0 13,077 6,767 0 8,874 -23.7% 77 323
Total 3,157,567 3,833,420 -17.6% 2,387,103 32.3% 7,622,502 10,186,422 -25.2% 23,039,200 1,360,606 802,242 69.6% 1,596,475 -14.8% 204,253 420,390

Short-Term Interest Rate Options - OBX 52,253 136,518 -61.7% 39,250 33.1% 107,353 438,277 -75.5% 714,811 100,660 220,531 -54.4% 96,638 4.2% 65 132

Bond Futures
CGZ 172,832 0 269,120 -35.8% 614,545 0 97,912 29,496 0 53,098 -44.4% 3,504 8,117
CGF 654,298 639,423 2.3% 749,068 -12.7% 1,958,638 1,879,844 4.2% 5,471,435 66,694 61,693 8.1% 81,416 -18.1% 103,951 284,195
CGB 2,565,959 3,138,003 -18.2% 4,950,622 -48.2% 10,107,513 9,896,301 2.1% 32,067,944 691,524 576,083 20.0% 766,373 -9.8% 1,025,594 3,269,308
LGB 0 0 0 0 0 0 0 0 0 0 0
Total 3,393,089 3,777,426 -10.2% 5,968,810 -43.2% 12,680,696 11,776,145 7.7% 37,637,291 787,714 637,776 23.5% 900,887 -12.6% 1,133,049 3,561,620

Bond Options - OGB 145 11,724 -98.8% 287 -49.5% 2,532 17,881 -85.8% 26,740 432 8,414 -94.9% 287 50.5% 3 7

Index Futures
SXF 1,105,726 1,841,302 -39.9% 317,294 248.5% 1,822,375 2,913,218 -37.4% 8,177,610 294,053 306,775 -4.1% 317,608 -7.4% 510,438 1,108,364
SXM 1,139 3,177 -64.1% 505 125.5% 2,044 6,130 -66.7% 13,344 371 741 -49.9% 270 37.4% 304 662
SEG 0 0 0 0 0 0 0 0 0 0 0
SDV 2,781 0 2,920 -4.8% 5,701 0 0 5,390 0 2,710 98.9% 19 111
SMJ 0 2 -100.0% 0 0 19 -100.0% 19 0 0 0 0 0
SCF 0 0 0 0 1 -100.0% 21 0 0 0 0 0
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 31,000 0 0 31,000 0 59,000 15,500 143 10739.2% 10,000 55.0% 6 6
SXU 0 0 0 0 0 0 0 0 0 0 0
Total 1,140,646 1,844,481 -38.2% 320,719 255.7% 1,861,120 2,919,368 -36.2% 8,249,994 315,314 307,659 2.5% 330,588 -4.6% 510,767 1,109,143

Index Options
SXJ 0 0 0 0 0 340 0 0 340 -100.0% 0 0
SXO 0 2,440 -100.0% 0 0 4,836 -100.0% 30,476 12,820 181 6982.9% 12,820 0.0% 0 0
SXV 0 0 0 0 0 0 0 5 -100.0% 0 0 0
Total 0 2,440 -100.0% 0 0 4,836 -100.0% 30,816 12,820 186 6792.5% 13,160 -2.6% 0 0

ETF Futures 0 0 0 0 0 0 0 250 -100.0% 0 0 0

ETF Options 880,358 1,207,816 -27.1% 1,407,132 -37.4% 3,226,459 2,466,860 30.8% 9,359,748 1,598,390 1,089,132 46.8% 2,190,800 -27.0% 8,419 19,846

Share Futures 2,412,444 1,025,345 135.3% 1,373,560 75.6% 4,848,674 2,376,845 104.0% 11,707,465 1,050,200 472,050 122.5% 527,730 99.0% 176 437

Equity Options 2,733,919 2,255,191 21.2% 2,515,930 8.7% 7,985,837 7,274,165 9.8% 25,059,590 3,973,477 4,066,427 -2.3% 3,594,774 10.5% 189,681 548,450

Currency Options - USX 243 4,919 -95.1% 933 -74.0% 4,383 5,868 -25.3% 24,460 596 3,095 -80.7% 906 -34.2% 26 87

Total Futures 10,103,746 10,480,672 -3.6% 10,050,192 0.5% 27,012,992 27,258,780 -0.9% 80,633,950 3,513,834 2,219,977 58.3% 3,355,680 4.7% 1,848,245 5,091,590
Total Options 3,666,918 3,618,608 1.3% 3,963,532 -7.5% 11,326,564 10,207,887 11.0% 35,216,165 5,686,375 5,387,785 5.5% 5,896,565 -3.6% 198,194 568,522
GRAND TOTAL 13,770,664 14,099,280 -2.3% 14,013,724 -1.7% 38,339,556 37,466,667 2.3% 115,850,115 9,200,209 7,607,762 20.9% 9,252,245 -0.6% 2,046,439 5,660,112

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Mar 2021 Mar 2020 Feb 2021 2021 2020 Total 2020

Short-Term Interest Rate Futures
BAX 137,160 174,246 -21.3% 125,623 9.2% 122,812 161,689 -24.0% 91,738
CRA 125 0 13 861.5% 132 0 52
Total 137,285 174,246 -21.2% 125,636 9.3% 122,944 161,689 -24.0% 91,790

Short-Term Interest Rate Options - OBX 2,271 6,205 -63.4% 2,065 10.0% 1,731 6,957 -75.1% 2,848

Bond Futures
CGZ 7,514 0 14,164 -47.0% 9,912 0 390
CGF 28,447 29,064 -2.1% 39,424 -27.8% 31,591 29,839 5.9% 21,799
CGB 111,563 142,636 -21.8% 260,559 -57.2% 163,024 157,084 3.8% 127,761
LGB 0 0 0 0 0 0
Total 147,524 171,700 -14.1% 314,147 -53.0% 204,527 186,923 9.4% 149,950

Bond Options - OGB 6 532 -98.9% 15 -60.0% 41 284 -85.6% 107

Index Futures
SXF 48,075 83,695 -42.6% 16,699 187.9% 29,393 46,242 -36.4% 32,451
SXM 49 144 -66.0% 26 88.5% 33 97 -66.0% 53
SEG 0 0 0 0 0 0
SDV 120 0 153 -21.6% 92 0 0
SMJ 0 0 0 0 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 1,347 0 0 500 0 234
SXU 0 0 0 0 0 0
Total 49,591 83,839 -40.8% 16,878 193.8% 30,018 46,339 -35.2% 32,738

Index Options
SXJ 0 0 0 0 0 1
SXO 0 110 -100.0% 0 0 77 -100.0% 121
SXV 0 0 0 0 0 0
Total 0 110 -100.0% 0 0 77 -100.0% 122

ETF Futures 0 0 0 0 0 0

ETF Options 38,276 54,900 -30.3% 74,059 -48.3% 52,040 39,157 32.9% 37,142

Share Futures 104,888 46,606 125.1% 72,292 45.1% 78,204 37,728 107.3% 46,458

Equity Options 118,866 102,508 16.0% 132,417 -10.2% 128,804 115,463 11.6% 99,443

Currency Options - USX 10 223 -95.5% 49 -79.6% 71 93 -23.7% 97

Total Futures 439,288 476,391 -7.8% 528,953 -17.0% 435,693 432,679 0.7% 320,936
Total Options 159,429 164,478 -3.1% 208,605 -23.6% 182,687 162,031 12.7% 139,759
GRAND TOTAL 598,717 640,869 -6.6% 737,558 -18.8% 618,380 594,710 4.0% 460,695

% 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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