
NZX Limited - Derivatives Monthly Volume Traded
30 Nov 2014

Trading Days This Month

20

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

WMP 5,183                          3,308                          56.7% 259.15                           9,189                        -43.6% 60,699                

SMP 1,421                          1,844                          -22.9% 71.05                             1,524                        -6.8% 10,596                

AMF 202                             600                             -66.3% 10.10                             40                             405.0% 3,161                  

NZX20 -                             -                              n/a -                                 40                             n/a 116                     

Total 6,806 5,752 10,793 74,572 

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

WMP Call 2,900                          -                              n/a 145.00                           800                           262.5% 17,185                

WMP Put 2,900                          -                              n/a 145.00                           -                            n/a 2,900                  

Total 5,800 0 800 20,085 

Monthly Open Interest - Derivatives

Futures

Contract Type Nov 2014 Nov 2013 YOY % Chg Oct 2014 Monthly % Chg

WMP 9,343                          7,863                          18.8% 9,424                             -0.9%

SMP 1,255                          3,029                          -58.6% 894                                40.4%

AMF 212                             1,260                          -83.2% 10                                  2020.0%

NZX20 -                             -                              n/a -                                 n/a

Total 10,810 12,152 10,328 

Options

Contract Type Nov 2014 Nov 2013 YOY % Chg Oct 2014 Monthly % Chg

WMP Call 3,300                          -                              n/a 1,500                             120.0%

WMP Put 2,900                          -                              n/a -                                 n/a

Total 6,200 0 1,500 

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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