
NZX Limited - Derivatives Monthly Volume Traded
31 Jan 2015

Trading Days This Month

20

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

WMP 5,402                          2,675                          101.9% 270.10                           5,743                        -5.9% 5,402                  

SMP 1,470                          1,120                          31.3% 73.50                             354                           315.3% 1,470                  

BTR 190                             -                              n/a 9.50                               52                             265.4% 190                     

AMF 490                             400                             22.5% 24.50                             200                           145.0% 490                     

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

Total 7,552 4,195 6,349 7,552 

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

WMP Call 1,680                          -                              n/a 84.00                             -                            n/a 1,680                  

WMP Put -                             -                              n/a -                                 1,150                        n/a -                     

Total 1,680 0 1,150 1,680 

Monthly Open Interest - Derivatives

Futures

Contract Type Jan 2015 Jan 2014 YOY % Chg Dec 2014 Monthly % Chg

WMP 7,664                          4,658                          64.5% 8,148                             -5.9%

SMP 1,099                          1,354                          -18.8% 829                                32.6%

BTR 240                             -                              n/a 50                                  380.0%

AMF 602                             490                             22.9% 312                                92.9%

NZX20 -                             -                              n/a -                                 n/a

Total 9,605 6,502 9,339 

Options

Contract Type Jan 2015 Jan 2014 YOY % Chg Dec 2014 Monthly % Chg

WMP Call 1,680                          -                              n/a 1,000                             68.0%

WMP Put -                             -                              n/a 2,150                             n/a

Total 1,680 0 3,150 

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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