
NZX Limited - Derivatives Monthly Volume Traded
30 Jun 2014

Trading Days This Month

20

Futures
Contract Type Jun 2014 Jun 2013 YOY % Chg Average Daily Vol May 2014 Monthly % Chg Volume Y.T.D

WMP 9,078                        659                           1277.5% 453.90                          4,430                       104.9% 24,936               

SMP 736                           1,240                        -40.6% 36.80                            830                          -11.3% 5,010                 

AMF 562                           300                           87.3% 28.10                            185                          203.8% 2,473                 

NZX20 13                             -                            n/a 0.65                              -                           n/a 13                     

Total 10,389 2,199 5,445 32,432 

Options
Contract Type Jun 2014 Jun 2013 YOY % Chg Average Daily Vol May 2014 Monthly % Chg Volume Y.T.D

WMP Call 1,000                        -                            n/a 50.00                            -                           n/a 1,000                 

WMP Put -                            -                            n/a -                               -                           n/a -                    

Total 1,000 0 0 1,000 

Monthly Open Interest - Derivatives

Futures
Contract Type Jun 2014 Jun 2013 YOY % Chg May 2014 Monthly % Chg

WMP 11,783                       1,474                        699.4% 5,035                            134.0%

SMP 880                           1,805                        -51.2% 1,235                            -28.7%

AMF 267                           714                           -62.6% 447                               -40.3%

NZX20 3                               -                            n/a -                               n/a

Total 12,933 3,993 6,717 

Options
Contract Type Jun 2014 Jun 2013 YOY % Chg May 2014 Monthly % Chg

WMP Call 1,000                        -                            n/a -                               n/a

WMP Put -                            -                            n/a -                               n/a

Total 1,000 0 0 

Volume by Product Type
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