
NZX Limited - Derivatives Monthly Volume Traded
31 Jul 2014

Trading Days This Month

23

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

WMP 2,850                          2,422                          17.7% 123.91                           9,078                        -68.6% 27,786               

SMP 510                             2,215                          -77.0% 22.17                             736                           -30.7% 5,520                 

AMF 406                             700                             -42.0% 17.65                             562                           -27.8% 2,879                 

NZX20 3                                 -                             n/a 0.13                               13                             -76.9% 16                      

Total 3,769 5,337 10,389 36,201 

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

WMP Call 9,060                          -                             n/a 393.91                           1,000                        806.0% 10,060               

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

Total 9,060 0 1,000 10,060 

Monthly Open Interest - Derivatives

Futures

Contract Type Jul 2014 Jul 2013 YOY % Chg Jun 2014 Monthly % Chg

WMP 8,853                          2,711                          226.6% 11,783                           -24.9%

SMP 910                             3,530                          -74.2% 880                                3.4%

AMF 406                             1,305                          -68.9% 267                                52.1%

NZX20 -                             -                             n/a 3                                    n/a

Total 10,169 7,546 12,933 

Options

Contract Type Jul 2014 Jul 2013 YOY % Chg Jun 2014 Monthly % Chg

WMP Call 10,060                        -                             n/a 1,000                             906.0%

WMP Put -                             -                             n/a -                                 n/a

Total 10,060 0 1,000 

Futures 
29.4% 

Options 
70.6% 

Volume by Product Type 
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