
NZX Limited - Derivatives Monthly Volume Traded
31 Dec 2018

Trading Days This Month

19

Futures
Contract Type Dec 2018 Dec 2017 YOY % Chg Average Daily Vol Nov 2018 Monthly % Chg Volume Y.T.D

NZXWMP 24457 20493 19.3% 1,287.21                        17,471                      40.0% 193,445             

NZXSMP 1690 1245 35.7% 88.95                             4,090                        -58.7% 41,034               

NZXMKP 646 172 275.6% 34.00                             880                           -26.6% 9,417                 

NZXBTR 906 791 14.5% 47.68                             265                           241.9% 11,530               

NZXAMF 527 1799 -70.7% 27.74                             2,085                        -74.7% 13,104               

NZ20 0 0 n/a -                                -                            n/a -                     

Total 28,226 24,500 24,791 268,530 

Options
Contract Type Dec 2018 Dec 2017 YOY % Chg Average Daily Vol Nov 2018 Monthly % Chg Volume Y.T.D

WMP Put 1000 1060 -5.7% 52.63                             4,000                        -75.0% 40,215               

WMP Call 1450 620 133.9% 76.32                             1,700                        -14.7% 32,490               

TME Put 0 0 n/a -                                -                            n/a -                     

TME Call 0 0 n/a -                                -                            n/a -                     

SPK Put 0 0 n/a -                                -                            n/a -                     

SPK Call 0 0 n/a -                                -                            n/a -                     

SMP Put 0 0 n/a -                                100                           n/a 500                    

SMP Call 0 120 n/a -                                900                           n/a 3,400                 

MKP Put 0 0 n/a -                                -                            n/a 258                    

MKP Call 0 0 n/a -                                -                            n/a 258                    

FBU Put 0 0 n/a -                                -                            n/a -                     

FBU Call 0 0 n/a -                                -                            n/a -                     

Total 2,450 1,800 6,700 77,121 

Monthly Open Interest - Derivatives

Futures

Contract Type Dec 2018 Dec 2017 YOY % Chg Nov 2018 Monthly % Chg

NZXWMP 39,829                       33,933                       17.4% 29,299                           35.9%

NZXSMP 7,649                         3,736                         104.7% 7,678                             -0.4%

NZXMKP 6,496                         4,914                         32.2% 5,968                             8.8%

NZXBTR 3,246                         1,341                         142.1% 3,593                             -9.7%

NZXAMF 1,760                         1,847                         -4.7% 1,932                             -8.9%

NZ20 -                             -                             n/a -                                n/a

Total 58,980 45,771 48,470 

Options

Contract Type Dec 2018 Dec 2017 YOY % Chg Nov 2018 Monthly % Chg

WMP Put 3,650                         2,940                         24.1% 4,900                             -25.5%

WMP Call 5,630                         2,870                         96.2% 6,770                             -16.8%

TME Put -                             -                             n/a -                                n/a

TME Call -                             -                             n/a -                                n/a

SPK Put -                             -                             n/a -                                n/a

SPK Call -                             -                             n/a -                                n/a

SMP Put 100                            -                             n/a 100                                0.0%

SMP Call 1,700                         120                            1316.7% 2,000                             -15.0%

MKP Put 258                            251                            2.8% 258                                0.0%

MKP Call 258                            211                            22.3% 258                                0.0%

FBU Put -                             -                             n/a -                                n/a

FBU Call -                             -                             n/a -                                n/a

Total 11,596 6,392 14,286 

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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