
NZX Limited - Derivatives Monthly Volume Traded
30 Apr 2015

Trading Days This Month

19

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

WMP 5,200                          2,560                          103.1% 273.68                           9,635                        -46.0% 27,337                

SMP 290                             1,180                          -75.4% 15.26                             1,799                        -83.9% 4,859                  

BTR 100                             -                              n/a 5.26                               360                           -72.2% 1,000                  

AMF 202                             463                             -56.4% 10.63                             750                           -73.1% 2,302                  

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

Total 5,792 4,203 12,544 35,498 

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

WMP Call 645                             -                              n/a 33.95                             800                           -19.4% 3,935                  

WMP Put 545                             -                              n/a 28.68                             1,000                        -45.5% 4,295                  

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 1,190 0 1,800 8,230 

Monthly Open Interest - Derivatives

Futures

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

WMP 8,980                          2,430                          269.5% 11,100                           -19.1%

SMP 1,079                          1,102                          -2.1% 1,689                             -36.1%

BTR 245                             -                              n/a 305                                -19.7%

AMF 792                             472                             67.8% 900                                -12.0%

NZX20 -                             -                              n/a -                                 n/a

Total 11,096 4,004 13,994 

Options

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

WMP Call 1,455                          -                              n/a 2,410                             -39.6%

WMP Put 3,675                          -                              n/a 3,750                             -2.0%

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 5,130 0 6,160 

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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