
NZX Limited - Derivatives Monthly Volume Traded
28 Feb 2021

Trading Days This Month

19

Futures
Contract Type Feb 2021 Feb 2020 YOY % Chg Average Daily Vol Jan 2021 Monthly % Chg Volume Y.T.D

NZXWMP 13447 19510 -31.1% 707.74                           14,585                      -7.8% 28,032               

NZXSMP 4892 4661 5.0% 257.47                           4,420                        10.7% 9,312                 

NZXMKP 2495 716 248.5% 131.32                           2,048                        21.8% 4,543                 

NZXBTR 595 1031 -42.3% 31.32                             1,208                        -50.7% 1,803                 

NZXAMF 194 65 198.5% 10.21                             320                           -39.4% 514                    

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

Total 21,623 25,983 22,581 44,204 

Options

Contract Type Feb 2021 Feb 2020 YOY % Chg Average Daily Vol Jan 2021 Monthly % Chg Volume Y.T.D

WMP Put 3000 4745 -36.8% 157.89                           250                           1100.0% 3,250                 

WMP Call 450 5000 -91.0% 23.68                             250                           80.0% 700                    

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

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

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

SMP Call 0 300 n/a -                                -                            n/a -                     

MKP Put 0 15 n/a -                                -                            n/a -                     

MKP Call 0 15 n/a -                                -                            n/a -                     

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

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

Total 3,450 10,575 500 3,950 

Monthly Open Interest - Derivatives

Futures

Contract Type Feb 2021 Feb 2020 YOY % Chg Jan 2021 Monthly % Chg

NZXWMP 18,598                       20,582                        -9.6% 21,460                           -13.3%

NZXSMP 8,645                         7,721                         12.0% 9,238                             -6.4%

NZXMKP 15,416                       10,438                        47.7% 14,063                           9.6%

NZXBTR 2,654                         1,779                         49.2% 2,831                             -6.3%

NZXAMF 477                            344                            38.7% 405                                17.8%

NZ20 -                             -                             n/a -                                n/a

Total 45,790 40,864 47,997 

Options

Contract Type Feb 2021 Feb 2020 YOY % Chg Jan 2021 Monthly % Chg

WMP Put 4,300                         7,326                         -41.3% 2,600                             65.4%

WMP Call 3,740                         8,470                         -55.8% 6,480                             -42.3%

SPK Put -                             -                             n/a -                                n/a

SPK Call -                             -                             n/a -                                n/a

SMP Put -                             1,025                         n/a -                                n/a

SMP Call 400                            500                            -20.0% 800                                -50.0%

MKP Put 272                            680                            -60.0% 272                                0.0%

MKP Call 188                            590                            -68.1% 188                                0.0%

FBU Put -                             -                             n/a -                                n/a

FBU Call -                             -                             n/a -                                n/a

Total 8,900 18,591 10,340 

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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New Zealand

Tel +64 9 368 1375
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