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T M N, THE FUTURE
IS YOURS TO SEE.®



MONTHLY VOLUME MONTH END OPEN INTEREST TRANSACTIONS
Dec 2023 Dec 2022 % CHG Nov 2023 % CHG 2023 Total 2022 Dec 2023 Dec 2022 % CHG Nov 2023 % CHG Dec 2023 YTD 2023

Short-Term Interest Rate Futures

BAX 473,556 1,691,145 -72.0% 809,154  -41.5% 18,247,287 17,192,134 6.1% 17,192,134 401,466 626,983  -36.0% 520,990 -22.9% 119,568 3,435,490
CRA 1,131,327 69,534 1527.0% 1,365911 -17.2% 8,352,374 398,371 1996.6% 398,371 577,382 38,985 1381.0% 691,783  -16.5% 199,534 1,142,425
COA 522 0 301 73.4% 7,741 0 0 259 0 339 -23.6% 8 97
Total 1,605,405 1,760,679 -8.8% 2,175,366  -26.2% 26,607,402 17,590,505 51.3% 17,590,505 979,107 665,968 47.0% 1,213,112  -19.3% 319,110 4,578,012
Short-Term Interest Rate Options - OBX 0 1,715 -100.0% 0 41,930 114,416  -63.4% 114,416 2,000 735 172.1% 15,900 -87.4% 0 99
Bond Futures

CGz 797,854 503,889 58.3% 1,278,901  -37.6% 10,832,066 5,935,418 82.5% 5,935,418 161,125 69,702 131.2% 131,151 22.9% 78,030 1,130,225
CGF 852,832 747,790 14.0% 1,387,728  -38.5% 12,155,472 10,082,189 20.6% 10,082,189 109,703 73,100 50.1% 109,678 0.0% 192,322 2,727,649
CGB 2,284,344 1,978,020 15.5% 4,130,692  -44.7% 34,718,133 35,702,963 -2.8% 35,702,963 440,560 503,587 -12.5% 507,358 -13.2% 900,870 13,401,542
LGB 6,470 3,221  100.9% 6,134 5.5% 59,214 58,842 0.6% 58,842 1,462 831 75.9% 1,529 -4.4% 944 8,203
Total 3,941,500 3,232,920 21.9% 6,803,455 -42.1% 57,764,885 51,779,412 11.6% 51,779,412 712,850 647,220 10.1% 749,716 -4.9% 1,172,166 17,267,619
Bond Options - 0GB 35 0 425 -91.8% 3,340 2,836 17.8% 2,836 460 774  -40.6% 425 8.2% 1 21
Index Futures

SXF 1,018,348 1,114,489 -8.6% 441,978 130.4% 8,256,886 8,342,101 -1.0% 8,342,101 245,210 315,013 -22.2% 286,851 -14.5% 551,547 5,735,759
SXM 764 1,183 -35.4% 529 44.4% 8,364 9,325 -10.3% 9,325 237 394 -39.8% 286 -17.1% 278 3,187
TRF 7,100 5,100 39.2% 0 28,400 9,450 200.5% 9,450 3,550 2,550 39.2% 3,550 0.0% 2 8
Sectoral 0 782 -100.0% 100 -100.0% 3,896 19,753  -80.3% 19,753 100 391 -74.4% 841  -88.1% 0 23
Other 1,125 21 5257.1% 2,725 -58.7% 35,780 17,198 108.0% 17,198 21,726 15,976 36.0% 46,465  -53.2% 5 169
Total 1,027,337 1,121,575 -8.4% 445,332  130.7% 8,333,326 8,397,827 -0.8% 8,397,827 270,823 334,324 -19.0% 337,993 -19.9% 551,832 5,739,146
Index Options

SXJ 0 0 0 0 0 0 0 0 0 0 0
SXO 0 0 0 0 0 0 0 0 0 0 0
SXV 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
ETF Futures 920 0 0 2,920 0 0 460 0 1,000 -54.0% 14 16
ETF Options 1,525,831 1,286,159 18.6% 1,184,051 28.9% 18,321,150 16,055,011 14.1% 16,055,011 6,717,070 4,712,830 42.5% 6,539,412 2.7% 7,506 73,838
Share Futures 2,040,790 788,810 158.7% 1,317,860 54.9% 16,911,576 16,728,100 1.1% 16,728,100 697,530 469,250 48.6% 752,320 -7.3% 174 1,883
Equity Options 3,726,211 3,315,178 12.4% 4,840,975  -23.0% 44,254,681 39,748,008 11.3% 39,748,008 6,217,165 6,456,024 -3.7% 7,221,109 -13.9% 119,707 1,502,140
Currency Options - USX 882 1,123  -21.5% 322 173.9% 8,977 36,580 -75.5% 36,580 3,480 3,575 -2.7% 3,029 14.9% 46 418
Total Futures 8,615,952 6,903,984 24.8% 10,742,013  -19.8% 109,620,109 94,495,844 16.0% 94,495,844 2,660,770 2,116,762 25.7% 3,054,141  -12.9% 2,043,296 27,586,676
Total Options 5,252,959 4,604,175 14.1% 6,025,773  -12.8% 62,630,078 55,956,851 11.9% 55,956,851 12,940,175 11,173,938 15.8% 13,779,875 -6.1% 127,260 1,576,516

GRAND TOTAL 13,868,911 11,508,159 20.5% 16,767,786 172,250,187 150,452,695 14.5% 150,452,695 15,600,945 13,290,700 17.4% 16,834,016 -7. 2,170,556



Dec 2023

Short-Term Interest Rate Futures

BAX 24,924
CRA 59,543
COA 27
Total 84,494
Short-Term Interest Rate Options - OBX 0
Bond Futures

CGZ 41,992
CGF 44,885
CGB 120,228
LGB 340
Total 207,445
Bond Options - OGB 1
Index Futures

SXF 53,597
SXM 40
TRF 373
Sectoral 0
Other 59
Total 54,069
Index Options

SXJ 0
SXO 0
SXV 0
Total (1]
ETF Futures 48
ETF Options 80,306
Share Futures 107,410
Equity Options 196,116
Currency Options - USX 46
Total Futures 453,466
Total Options 276,469

AVERAGE DAILY VOLUME

Dec 2022
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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

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™, SXK™, EMF™ and SXO™ are trademarks of
Bourse de Montréal Inc.
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