
NZX Limited - Derivatives Monthly Volume Traded
30 Apr 2018

Trading Days This Month
19

Futures
Contract Type Apr 2018 Apr 2017 YOY % Chg Average Daily Vol Mar 2018 Monthly % Chg Volume Y.T.D
NZXWMP 15888 17851 -11.0% 836.21                           11,967                      32.8% 48,446               
NZXSMP 3550 2514 41.2% 186.84                           1,607                        120.9% 11,331               
NZXMKP 1111 705 57.6% 58.47                             544                           104.2% 2,762                 
NZXBTR 1234 1344 -8.2% 64.95                             780                           58.2% 3,677                 
NZXAMF 1172 967 21.2% 61.68                             729                           60.8% 6,338                 
NZ20 0 0 n/a -                                -                            n/a -                     
Total 22,955 23,381 15,627 72,554 

Options
Contract Type Apr 2018 Apr 2017 YOY % Chg Average Daily Vol Mar 2018 Monthly % Chg Volume Y.T.D
WMP Put 1250 800 56.3% 65.79                             2,020                        -38.1% 5,370                 
WMP Call 2150 1600 34.4% 113.16                           2,870                        -25.1% 8,975                 
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 -                                -                            n/a 200                    
SMP Call 0 0 n/a -                                -                            n/a 50                      
MKP Put 50 0 n/a 2.63                               -                            n/a 50                      
MKP Call 50 0 n/a 2.63                               -                            n/a 50                      
FBU Put 0 0 n/a -                                -                            n/a -                     
FBU Call 0 0 n/a -                                -                            n/a -                     
Total 3,500 2,400 4,890 14,695 

Monthly Open Interest - Derivatives

Futures
Contract Type Apr 2018 Apr 2017 YOY % Chg Mar 2018 Monthly % Chg
NZXWMP 16,934                       31,342                       -46.0% 16,602                           2.0%
NZXSMP 3,116                         4,618                         -32.5% 3,776                             -17.5%
NZXMKP 7,113                         3,540                         100.9% 6,273                             13.4%
NZXBTR 1,758                         1,126                         56.1% 1,212                             45.0%
NZXAMF 2,556                         1,080                         136.7% 2,668                             -4.2%
NZ20 -                             -                             n/a -                                n/a
Total 31,477 41,706 30,531 

Options
Contract Type Apr 2018 Apr 2017 YOY % Chg Mar 2018 Monthly % Chg
WMP Put 3,370                         4,100                         -17.8% 2,420                             39.3%
WMP Call 4,020                         5,820                         -30.9% 3,790                             6.1%
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 200                                -50.0%
SMP Call 25                              -                             n/a 50                                  -50.0%
MKP Put 301                            177                            70.1% 251                                19.9%
MKP Call 261                            186                            40.3% 211                                23.7%
FBU Put -                             -                             n/a -                                n/a
FBU Call -                             -                             n/a -                                n/a
Total 8,077 10,283 6,922 

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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