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  Interest Rate Derivatives

 Index Derivatives

 Equity Derivatives



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

Nov 2023 Nov 2022 Oct 2023 2023 2022 Total 2022 Nov 2023 Nov 2022 Oct 2023 Nov 2023 YTD 2023

Short-Term Interest Rate Futures
BAX 809,154 1,449,954 -44.2% 1,134,450 -28.7% 17,773,731 15,500,989 14.7% 17,192,134 520,990 732,533 -28.9% 540,766 -3.7% 176,707 3,315,922
CRA 1,365,911 68,121 1905.1% 1,368,636 -0.2% 7,221,047 328,837 2095.9% 398,371 691,783 36,678 1786.1% 611,308 13.2% 214,051 942,891
COA 301 0 242 24.4% 7,219 0 0 339 0 360 -5.8% 4 89
Total 2,175,366 1,518,075 43.3% 2,503,328 -13.1% 25,001,997 15,829,826 57.9% 17,590,505 1,213,112 769,211 57.7% 1,152,434 5.3% 390,762 4,258,902

Short-Term Interest Rate Options - OBX 0 0 0 41,930 112,701 -62.8% 114,416 15,900 68,200 -76.7% 15,900 0.0% 0 99

Bond Futures
CGZ 1,278,901 709,605 80.2% 1,048,385 22.0% 10,034,212 5,431,529 84.7% 5,935,418 131,151 62,804 108.8% 123,668 6.1% 119,096 1,052,195
CGF 1,387,728 967,182 43.5% 1,108,155 25.2% 11,302,640 9,334,399 21.1% 10,082,189 109,678 65,255 68.1% 128,693 -14.8% 279,418 2,535,327
CGB 4,130,692 3,617,505 14.2% 2,718,940 51.9% 32,433,789 33,724,943 -3.8% 35,702,963 507,358 486,358 4.3% 546,345 -7.1% 1,051,253 12,500,672
LGB 6,134 3,830 60.2% 4,919 24.7% 52,744 55,621 -5.2% 58,842 1,529 675 126.5% 982 55.7% 957 7,259
Total 6,803,455 5,298,122 28.4% 4,880,399 39.4% 53,823,385 48,546,492 10.9% 51,779,412 749,716 615,092 21.9% 799,688 -6.2% 1,450,724 16,095,453

Bond Options - OGB 425 774 -45.1% 35 1114.3% 3,305 2,836 16.5% 2,836 425 774 -45.1% 1,028 -58.7% 1 20

Index Futures
SXF 441,978 429,331 2.9% 514,949 -14.2% 7,238,538 7,227,612 0.2% 8,342,101 286,851 317,005 -9.5% 300,484 -4.5% 384,107 5,184,212
SXM 529 932 -43.2% 367 44.1% 7,600 8,142 -6.7% 9,325 286 442 -35.3% 244 17.2% 227 2,909
TRF 0 1,500 -100.0% 0 21,300 4,350 389.7% 9,450 3,550 3,300 7.6% 3,550 0.0% 0 6
Sectoral 100 101 -1.0% 0 3,896 18,971 -79.5% 19,753 841 290 190.0% 741 13.5% 1 23
Other 2,725 1,150 137.0% 1,225 122.4% 34,655 17,177 101.8% 17,198 46,465 19,547 137.7% 43,740 6.2% 13 164
Total 445,332 433,014 2.8% 516,541 -13.8% 7,305,989 7,276,252 0.4% 8,397,827 337,993 340,584 -0.8% 348,759 -3.1% 384,348 5,187,314

Index Options
SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 0 0 0 0 0 0 0 12,820 -100.0% 0 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 12,820 -100.0% 0 0 0

ETF Futures 0 0 2,000 -100.0% 2,000 0 0 1,000 0 1,000 0.0% 0 2

ETF Options 1,184,051 1,777,626 -33.4% 2,037,237 -41.9% 16,795,319 14,768,852 13.7% 16,055,011 6,539,412 5,164,916 26.6% 6,902,175 -5.3% 7,733 66,332

Share Futures 1,317,860 1,084,960 21.5% 923,392 42.7% 14,870,786 15,939,290 -6.7% 16,728,100 752,320 446,410 68.5% 422,870 77.9% 121 1,709

Equity Options 4,840,975 4,087,583 18.4% 3,864,547 25.3% 40,528,470 36,432,830 11.2% 39,748,008 7,221,109 7,533,997 -4.2% 6,768,990 6.7% 139,739 1,382,433

Currency Options - USX 322 803 -59.9% 308 4.5% 8,095 35,457 -77.2% 36,580 3,029 6,016 -49.7% 2,947 2.8% 36 372

Total Futures 10,742,013 8,334,171 28.9% 8,825,660 21.7% 101,004,157 87,591,860 15.3% 94,495,844 3,054,141 2,171,297 40.7% 2,724,751 12.1% 2,225,955 25,543,380
Total Options 6,025,773 5,866,786 2.7% 5,902,127 2.1% 57,377,119 51,352,676 11.7% 55,956,851 13,779,875 12,786,723 7.8% 13,691,040 0.6% 147,509 1,449,256
GRAND TOTAL 16,767,786 14,200,957 18.1% 14,727,787 13.9% 158,381,276 138,944,536 14.0% 150,452,695 16,834,016 14,958,020 12.5% 16,415,791 2.5% 2,373,464 26,992,636

% CHG % CHG % CHG % CHG % CHG



AVERAGE DAILY VOLUME YEAR-TO-DATE VOLUME

Nov 2023 Nov 2022 Oct 2023 2023 2022 Total 2022

Short-Term Interest Rate Futures
BAX 38,531 69,045 -44.2% 56,722 -32.1% 77,615 67,987 14.2% 69,323
CRA 65,043 3,243 1905.6% 68,431 -5.0% 31,533 1,442 2086.8% 1,606
COA 14 0 12 16.7% 32 0 0
Total 103,588 72,288 43.3% 125,165 -17.2% 109,180 69,429 57.3% 70,929

Short-Term Interest Rate Options - OBX 0 0 0 183 494 -63.0% 461

Bond Futures
CGZ 60,900 33,790 80.2% 52,419 16.2% 43,818 23,822 83.9% 23,933
CGF 66,082 46,056 43.5% 55,407 19.3% 49,357 40,940 20.6% 40,654
CGB 196,699 172,262 14.2% 135,947 44.7% 141,632 147,916 -4.2% 143,964
LGB 292 182 60.4% 245 19.2% 230 244 -5.7% 237
Total 323,973 252,290 28.4% 244,018 32.8% 235,037 212,922 10.4% 208,788

Bond Options - OGB 19 35 -45.7% 1 1800.0% 14 12 16.7% 11

Index Futures
SXF 20,089 19,515 2.9% 24,521 -18.1% 31,336 31,424 -0.3% 33,368
SXM 24 42 -42.9% 17 41.2% 33 35 -5.7% 37
TRF 0 68 -100.0% 0 92 19 384.2% 38
Sectoral 4 4 0.0% 0 17 82 -79.3% 79
Other 123 52 136.5% 58 112.1% 150 75 100.0% 69
Total 20,240 19,681 2.8% 24,596 -17.7% 31,628 31,635 -0.0% 33,591

Index Options
SXJ 0 0 0 0 0 0
SXO 0 0 0 0 0 0
SXV 0 0 0 0 0 0
Total 0 0 0 0 0 0

ETF Futures 0 0 95 -100.0% 9 0 0

ETF Options 53,820 80,801 -33.4% 97,011 -44.5% 72,707 64,212 13.2% 64,220

Share Futures 59,902 49,316 21.5% 43,971 36.2% 64,376 69,301 -7.1% 66,912

Equity Options 220,044 185,799 18.4% 184,026 19.6% 175,448 158,404 10.8% 158,992

Currency Options - USX 14 36 -61.1% 14 0.0% 35 154 -77.3% 146

Total Futures 507,703 393,575 29.0% 437,845 16.0% 440,230 383,287 14.9% 380,220
Total Options 273,897 266,671 2.7% 281,052 -2.5% 248,387 223,276 11.2% 223,830
GRAND TOTAL 781,600 660,246 18.4% 718,897 8.7% 688,617 606,563 13.5% 604,050

% 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

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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