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  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Jun 2025 Jun 2024 May 2025 2025 2024 Total 2024 Jun 2025 Jun 2024 May 2025 Jun 2025 YTD 2025

Short-Term Interest Rate Futures

Total 3,387,850 2,722,777 24.4% 2,938,228 15.3% 20,726,794 15,084,251 37.4% 33,530,134 1,289,722 940,479 37.1% 1,445,792 -10.8% 364,474 2,593,942

Short-Term Interest Rate Options

Total 7,367 0 5,800 27.0% 52,471 150 34880.7% 49,800 20,025 150 13250.0% 33,050 -39.4% 22 149

Bond Futures

Total 5,704,633 5,558,402 2.6% 8,963,229 -36.4% 45,142,011 35,763,157 26.2% 75,157,383 1,165,728 914,333 27.5% 1,218,681 -4.3% 1,227,319 9,644,625

Bond Options - OGB 143 800 2,760 319 2,083 800 143 800 16

Index Futures

Total 686,491 883,165 -22.3% 330,426 107.8% 3,115,018 3,512,654 -11.3% 6,656,121 204,010 231,027 -11.7% 227,489 -10.3% 378,000 2,302,336

Index Options

Total 0 0 0 0 0 0 0 0 0 0 0

ETF Futures 0 0 0 0 0 0 0 0 0 0 0

ETF Options 2,328,436 1,612,607 44.4% 2,860,402 -18.6% 23,772,371 10,232,108 132.3% 26,038,132 17,049,657 8,574,733 98.8% 17,396,302 -2.0% 8,136 60,664

Share Futures 1,511,800 2,272,400 -33.5% 552,600 173.6% 5,479,230 9,539,115 -42.6% 17,745,705 183,040 542,150 -66.2% 253,880 -27.9% 43 243

Equity Options 3,642,922 2,344,449 55.4% 3,544,711 2.8% 20,240,147 18,302,154 10.6% 37,212,591 7,617,415 6,019,829 26.5% 7,649,071 -0.4% 119,803 715,365

CDR Options 15,343 0 11,747 30.6% 59,915 0 0 9,659 0 8,897 8.6% 2,748 10,527

Currency Options - USX 5,770 1,447 298.8% 4,805 20.1% 37,325 33,186 12.5% 65,211 9,608 8,879 8.2% 7,835 22.6% 282 1,154

Total Futures 11,290,774 11,436,744 -1.3% 12,784,483 -11.7% 74,463,053 63,899,177 16.5% 133,089,343 2,842,500 2,627,989 8.2% 3,145,842 -9.6% 1,969,836 14,541,146

Total Options 5,999,838 3,958,646 51.6% 6,428,265 -6.7% 44,164,989 28,567,917 54.6% 63,367,817 24,707,164 14,603,734 69.2% 25,095,955 -1.5% 130,991 787,875

GRAND TOTAL 17,290,612 15,395,390 12.3% 19,212,748 -10.0% 118,628,042 92,467,094 28.3% 196,457,160 27,549,664 17,231,723 59.9% 28,241,797 -2.5% 2,100,827 15,329,021

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Jun 2025 Jun 2024 May 2025 2025 2024 Total 2024

Short-Term Interest Rate Futures

Total 161,325 136,138 18.5% 139,914 15.3% 165,814 119,716 38.5% 134,120

Short-Term Interest Rate Options

Total 350 0 276 26.8% 420 1 41900.0% 199

Bond Futures

Total 271,648 277,919 -2.3% 426,818 -36.4% 361,136 283,834 27.2% 300,629

Bond Options - OGB 6 38 22 3 8

Index Futures

Total 32,688 44,157 -26.0% 15,732 107.8% 24,920 27,879 -10.6% 26,414

Index Options

Total 0 0 0 0 0 0

ETF Futures 0 0 0 0 0 0

ETF Options 110,877 80,630 37.5% 136,209 -18.6% 190,179 81,207 134.2% 103,326

Share Futures 71,990 113,620 -36.6% 26,314 173.6% 43,834 75,707 -42.1% 70,419

Equity Options 173,472 117,222 48.0% 168,795 2.8% 161,921 145,255 11.5% 147,669

CDR Options 730 0 559 30.6% 479 0 0

Currency Options - USX 274 72 280.6% 228 20.2% 299 263 13.7% 259

Total Futures 537,651 571,834 -6.0% 608,778 -11.7% 595,704 507,136 17.5% 531,582
Total Options 285,703 197,930 44.3% 306,105 -6.7% 353,320 226,729 55.8% 251,461
GRAND TOTAL 823,354 769,764 7.0% 914,883 -10.0% 949,024 733,865 29.3% 783,043

% CHG % CHG % CHG



Listed Products
SHORT-TERM INTEREST RATE DERIVATIVES
BAX — Three-Month Canadian Bankers' Acceptance Futures
CRA — Three-Month CORRA Futures (CRA)
COA — One-Month CORRA Futures (COA)
OBX — Options on Three-Month Canadian Bankers' Acceptance Futures
OCR — Options on Three-Month CORRA 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

CDR 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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