
NZX Limited - Derivatives Monthly Volume Traded
31 Oct 2021

Trading Days This Month

20

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

NZXWMP 14312 13337 7.3% 715.60                           23,058                      -37.9% 166,160             

NZXSMP 5925 5522 7.3% 296.25                           3,607                        64.3% 40,092               

NZXMKP 2894 2632 10.0% 144.70                           3,160                        -8.4% 21,053               

NZXBTR 2560 384 566.7% 128.00                           564                           353.9% 10,748               

NZXAMF 80 207 -61.4% 4.00                               333                           -76.0% 4,233                 

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

Total 25,771 22,082 30,722 242,286 

Options

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

WMP Put 600 3945 -84.8% 30.00                             1,555                        -61.4% 12,335               

WMP Call 2100 6465 -67.5% 105.00                           -                            n/a 6,050                 

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

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

SMP Put 0 0 n/a -                                -                            n/a 200                    

SMP Call 0 0 n/a -                                -                            n/a 600                    

MKP Put 10 0 n/a 0.50                               30                             -66.7% 199                    

MKP Call 10 0 n/a 0.50                               30                             -66.7% 175                    

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

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

Total 2,720 10,410 1,615 19,559 

Monthly Open Interest - Derivatives

Futures

Contract Type Oct 2021 Oct 2020 YOY % Chg Sep 2021 Monthly % Chg

NZXWMP 26,773                       21,181                        26.4% 25,147                           6.5%

NZXSMP 9,234                         12,084                        -23.6% 8,652                             6.7%

NZXMKP 16,366                       12,001                        36.4% 23,686                           -30.9%

NZXBTR 5,460                         2,873                         90.0% 3,793                             43.9%

NZXAMF 1,940                         212                            815.1% 2,082                             -6.8%

NZ20 -                             -                             n/a -                                n/a

Total 59,773 48,351 63,360 

Options

Contract Type Oct 2021 Oct 2020 YOY % Chg Sep 2021 Monthly % Chg

WMP Put 1,800                         5,995                         -70.0% 2,300                             -21.7%

WMP Call 2,900                         14,765                        -80.4% 900                                222.2%

SPK Put -                             -                             n/a -                                n/a

SPK Call -                             -                             n/a -                                n/a

SMP Put -                             -                             n/a -                                n/a

SMP Call -                             1,500                         n/a -                                n/a

MKP Put 219                            252                            -13.1% 461                                -52.5%

MKP Call 175                            188                            -6.9% 353                                -50.4%

FBU Put -                             -                             n/a -                                n/a

FBU Call -                             -                             n/a -                                n/a

Total 5,094 22,700 4,014 

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. 

NZX Limited 

Level 7, Jarden House

21 Queen Street

PO Box 106555

Auckland 1011

New Zealand

Tel +64 9 368 1375
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