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MONTHLY VOLUME

ATE VOLUME

MONTH END OPEN INTEREST

TRANSACTIONS

Jun 2021
Short-Term Interest Rate Futures

BAX 2,695,850
CRA 5,331
Total 2,701,181
Short-Term Interest Rate Options - OBX 10,000
Bond Futures

CGzZ 129,138
CGF 612,504
CGB 2,274,302
LGB 0
Total 3,015,944
Bond Options - OGB 74
Index Futures

SXF 1,013,529
SXM 1,134
SEG 0
Sbv 0
SMJ 0
SCF 3
SXA 0
SXB 0
SXH 0
SXY 0
SXK 0
SXU 0
Total 1,014,666
Index Options

SXJ 0
SXO 0
SXV 0
Total 0
ETF Futures 0
ETF Options 837,077
Share Futures 2,444,100
Equity Options 3,026,840
Currency Options - USX 3,506

Total Futures

9,175,891
Total Options 3,877,497
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AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jun 2021 Jun 2020 % CHG May 2021 % CHG 2020 % CHG Total 2020

Short-Term Interest Rate Futures

BAX 122,538 75,254 62.8% 83,326 47.1% 110,293 116,010 -4.9% 91,738
CRA 242 117 106.8% 39 520.5% 124 21 490.5% 52
Total 122,780 75,371 62.9% 83,365 47.3% 110,417 116,031 -4.8% 91,790
Short-Term Interest Rate Options - OBX 454 863 -47.4% 38 1094.7% 1,025 4,568 -77.6% 2,848
Bond Futures

CGz 5,869 0 7,405 -20.7% 8,090 0 390
CGF 27,841 17,356 60.4% 32,111 -13.3% 29,529 24,022 22.9% 21,799
CGB 103,377 95,098 8.7% 208,638 -50.5% 150,567 133,937 12.4% 127,761
LGB 0 0 0 0 0 0
Total 137,087 112,454 21.9% 248,154 -44.8% 188,186 157,959 19.1% 149,950
Bond Options - OGB 3 45 -93.3% 21 -85.7% 24 170 -85.9% 107
Index Futures

SXF 46,069 46,815 -1.6% 19,150 140.6% 28,549 36,762 -22.3% 32,451
SXM 51 86 -40.7% 26 96.2% 33 79 -58.2% 53
SEG 0 0 0 0 0 0
SbV 0 0 0 46 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 0 454  -100.0% 0 280 79 254.4% 234
SXU 0 0 0 0 0 0
Total 46,120 47,355 -2.6% 19,176 140.5% 28,908 36,920 -21.7% 32,738
Index Options

SXJ 0 0 0 0 0 1
SXO 0 0 0 0 38 -100.0% 121
SXV 0 0 0 0 0 0
Total 0 0 0 0 38 -100.0% 122
ETF Futures 0 0 0 0 0 0
ETF Options 38,048 33,231 14.5% 53,788 -29.3% 47,341 39,416 20.1% 37,142
Share Futures 111,095 116,971 -5.0% 102,635 8.2% 88,039 66,830 31.7% 46,458
Equity Options 137,583 94,807 45.1% 134,781 2.1% 129,154 103,819 24.4% 99,443
Currency Options - USX 159 40 297.5% 155 2.6% 97 106 -8.5% 97
Total Futures 417,082 352,151 18.4% 453,330 -8.0% 415,550 377,740 10.0% 320,936
Total Options 176,247 128,986 36.6% 188,783 -6.6% 177,641 148,117 19.9% 139,759

GRAND TOTAL 593,329 481,137 642,113 593,191 525,857



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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