
NZX Limited - Derivatives Monthly Volume Traded
31 May 2015

Trading Days This Month

21

Futures
Contract Type May 2015 May 2014 YOY % Chg Average Daily Vol Apr 2015 Monthly % Chg Volume Y.T.D

WMP 4,505                          4,430                          1.7% 214.52                           5,200                        -13.4% 31,842                

SMP 1,330                          830                             60.2% 63.33                             290                           358.6% 6,189                  

BTR 150                             -                              n/a 7.14                               100                           50.0% 1,150                  

AMF 330                             185                             78.4% 15.71                             202                           63.4% 2,632                  

NZX20 -                             -                              n/a -                                 -                            n/a -                     

Total 6,315 5,445 5,792 41,813 

Options
Contract Type May 2015 May 2014 YOY % Chg Average Daily Vol Apr 2015 Monthly % Chg Volume Y.T.D

WMP Call 8,805                          -                              n/a 419.29                           645                           1265.1% 12,740                

WMP Put 3,105                          -                              n/a 147.86                           545                           469.7% 7,400                  

FBU Call -                             -                              n/a -                                 -                            n/a -                     

FBU Put -                             -                              n/a -                                 -                            n/a -                     

SPK Call -                             -                              n/a -                                 -                            n/a -                     

SPK Put -                             -                              n/a -                                 -                            n/a -                     

TME Call -                             -                              n/a -                                 -                            n/a -                     

TME Put -                             -                              n/a -                                 -                            n/a -                     

Total 11,910 0 1,190 20,140 

Monthly Open Interest - Derivatives

Futures

Contract Type May 2015 May 2014 YOY % Chg Apr 2015 Monthly % Chg

WMP 8,430                          5,035                          67.4% 8,980                             -6.1%

SMP 1,020                          1,235                          -17.4% 1,079                             -5.5%

BTR 155                             -                              n/a 245                                -36.7%

AMF 790                             447                             76.7% 792                                -0.3%

NZX20 -                             -                              n/a -                                 n/a

Total 10,395 6,717 11,096 

Options

Contract Type May 2015 May 2014 YOY % Chg Apr 2015 Monthly % Chg

WMP Call 9,055                          -                              n/a 1,455                             522.3%

WMP Put 4,955                          -                              n/a 3,675                             34.8%

FBU Call -                             -                              n/a -                                 n/a

FBU Put -                             -                              n/a -                                 n/a

SPK Call -                             -                              n/a -                                 n/a

SPK Put -                             -                              n/a -                                 n/a

TME Call -                             -                              n/a -                                 n/a

TME Put -                             -                              n/a -                                 n/a

Total 14,010 0 5,130 

Disclaimer:

The content of this report is provided by NZX in good faith and in the belief that it is accurate. However, NZX assumes no responsibility for any errors, omissions, consequential

loss, nor for the content of any third party information referred to in this report. This report may not be further distributed. 
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Volume by Product Type 
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