
NZX Limited - Derivatives Monthly Volume Traded
31 Jan 2020

Trading Days This Month

21

Futures
Contract Type Jan 2020 Jan 2019 YOY % Chg Average Daily Vol Dec 2019 Monthly % Chg Volume Y.T.D

NZXWMP 15043 13539 11.1% 716.33                           14,327                      5.0% 15,043                

NZXSMP 4201 4894 -14.2% 200.05                           2,827                        48.6% 4,201                  

NZXMKP 1469 170 764.1% 69.95                             1,058                        38.8% 1,469                  

NZXBTR 523 128 308.6% 24.90                             456                           14.7% 523                     

NZXAMF 60 17 252.9% 2.86                               145                           -58.6% 60                       

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

Total 21,296 18,748 18,813 21,296 

Options
Contract Type Jan 2020 Jan 2019 YOY % Chg Average Daily Vol Dec 2019 Monthly % Chg Volume Y.T.D

WMP Put 2980 4000 -25.5% 141.90                           1,400                        112.9% 2,980                  

WMP Call 3610 1646 119.3% 171.90                           3,440                        4.9% 3,610                  

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

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

SMP Put 300 600 -50.0% 14.29                             300                           0.0% 300                     

SMP Call 0 1250 n/a -                                 600                           n/a -                     

MKP Put 33 30 10.0% 1.57                               17                             94.1% 33                       

MKP Call 0 30 n/a -                                 -                            n/a -                     

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

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

Total 6,923 7,556 5,757 6,923 

Monthly Open Interest - Derivatives

Futures

Contract Type Jan 2020 Jan 2019 YOY % Chg Dec 2019 Monthly % Chg

NZXWMP 17,008                        34,328                        -50.5% 14,863                           14.4%

NZXSMP 7,326                          8,339                          -12.1% 6,443                             13.7%

NZXMKP 10,023                        6,515                          53.8% 10,055                           -0.3%

NZXBTR 1,213                          2,270                          -46.6% 885                                37.1%

NZXAMF 479                             1,251                          -61.7% 624                                -23.2%

NZ20 -                             -                              n/a -                                 n/a

Total 36,049 52,703 32,870 

Options

Contract Type Jan 2020 Jan 2019 YOY % Chg Dec 2019 Monthly % Chg

WMP Put 4,772                          5,850                          -18.4% 2,988                             59.7%

WMP Call 6,220                          4,796                          29.7% 5,530                             12.5%

SPK Put -                             -                              n/a -                                 n/a

SPK Call -                             -                              n/a -                                 n/a

SMP Put 600                             700                             -14.3% 300                                100.0%

SMP Call 400                             2,550                          -84.3% 600                                -33.3%

MKP Put 665                             288                             130.9% 632                                5.2%

MKP Call 575                             288                             99.7% 575                                0.0%

FBU Put -                             -                              n/a -                                 n/a

FBU Call -                             -                              n/a -                                 n/a

Total 13,232 14,472 10,625 

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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