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NZX Limited - Derivatives Monthly Volume Traded
31 Aug 2020

Trading Days This Month
21

Futures Volume

12,000 2,500

Options Volume

10,000

2,000

8,000

1,500
6,000

1,000 -

4,000 -

500 -

2,000 -

0 - T

NZXWMP
NZXSMP
NZXMKP I
NZXBTR
NZXAMF

NZ20

WMP Put

WMP Call

SPK Put

SPK Call
SMP Put

SMP Call

MKP Put

MKP Call
FBU Put
FBU Call

NZzX Limited

Level 7, Jarden House
21 Queen Street

PO Box 106555
Auckland 1011

New Zealand

Tel +64 9 368 1375

Www.nzx.com

Volume by Product Type

Futures
84.7%

Options
15.3%

YOY % Chg Average Daily Vol Jul 2020 Monthly % Chg Volume Y.T.D
NZXWMP 9421 27201 -65.4% 448.62 13,811 -31.8% 137,109
NZXSMP 10547 6643 58.8% 502.24 7,668 37.5% 54,732
NZXMKP 269 945 -71.5% 12.81 2,738 -90.2% 13,671
NZXBTR 160 400 -60.0% 7.62 430 -62.8% 7,440
NZXAMF 25 159 -84.3% 1.19 25 0.0% 447
NZ20 0 0 n/a - - n/a -
Total 20,422 35,348 24,672 213,399
Options
Contract Type YOY % Chg Average Daily Vol Jul 2020 Monthly % Chg
WMP Put 1330 3013 -55.9% 63.33 1,500 -11.3% 15,295
WMP Call 2350 5013 -53.1% 111.90 5,950 -60.5% 31,632
SPK Put 0 0 n/a - - n/a -
SPK Call 0 0 n/a - - n/a -
SMP Put 0 0 n/a - - n/a 800
SMP Call 0 0 n/a - 150 n/a 450
MKP Put 0 110 n/a - 16 n/a 252
MKP Call 0 88 n/a - - n/a 188
FBU Put 0 0 n/a - - n/a -
FBU Call 0 0 n/a - - n/a -
Total 3,680 8,224 7,616 48,617

Monthly Open Interest - Derivatives

Contract Type Aug 2020 Aug 2019
NZXWMP 25,930 24,133
NZXSMP 16,125 7,416
NZXMKP 18,064 10,617
NZXBTR 2,708 1,279
NZXAMF 85 441
NZ20 - -
Total 62,912 43,886
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WMP Put 6,510 6,708
WMP Call 11,300 6,263
SPK Put - -
SPK Call - -
SMP Put - 50
SMP Call 150 850
MKP Put 884 871
MKP Call 763 821
FBU Put - -
FBU Call - -
Total 19,607 15,563
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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.



