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Futures
Contract Type Jan 2021 Jan 2020 YOY % Chg Average Daily Vol Dec 2020  Monthly % Chg Volume Y.T.D
NZXWMP 14585 15043 -3.0% 767.63 9,301 56.8% 14,585
NZXSMP 4420 4201 5.2% 232.63 2,529 74.8% 4,420
NZXMKP 2048 1469 39.4% 107.79 617 231.9% 2,048
NZXBTR 1208 523 131.0% 63.58 965 25.2% 1,208
NZXAMF 320 60 433.3% 16.84 31 932.3% 320
NZ20 0 0 n/a - - n/a -
Total 22,581 21,296 13,443 22,581
Options
Contract Type Jan 2021 Jan 2020 YOY % Chg Average Daily Vol Dec 2020  Monthly % Chg Volume Y.T.D
WMP Put 250 2980 -91.6% 13.16 3,380 -92.6% 250
WMP Call 250 3610 -93.1% 13.16 3,470 -92.8% 250
SPK Put 0 0 n/a - - n/a -
SPK Call 0 0 n/a - - n/a -
SMP Put 0 300 n/a - - n/a -
SMP Call 0 0 n/a - - n/a -
MKP Put 0 33 n/a - 20 n/a -
MKP Call 0 0 n/a - - n/a -
FBU Put 0 0 n/a - - n/a -
FBU Call 0 0 n/a - - n/a -
Total 500 6,923 6,870 500

Monthly Open Interest - Derivatives

Contract Type Jan 2021 Jan 2020
NZXWMP 21,460 17,008
NZXSMP 9,238 7,326
NZXMKP 14,063 10,023
NZXBTR 2,831 1,213
NZXAMF 405 479
NZ20 - -
Total 47,997 36,049

YOY % Chg Dec 2020
26.2% 18,189
26.1% 9,718
40.3% 12,521

133.4% 2,255
-15.4% 154

n/a -
42,837

Monthly % Chg

18.0%
-4.9%
12.3%
25.5%
163.0%
n/a

Contract Type Jan 2021 Jan 2020
WMP Put 2,600 4,772
WMP Call 6,480 6,220
SPK Put - -
SPK Call - -
SMP Put - 600
SMP Call 800 400
MKP Put 272 665
MKP Call 188 575
FBU Put - -
FBU Call - -
Total 10,340 13,232
Disclaimer:

YOY % Chg Dec 2020
-45.5% 3,850
4.2% 9,940
n/a -
n/a -
n/a -
100.0% 1,200
-59.1% 272
-67.3% 188
n/a -
n/a -
15,450

Monthly % Chg

-32.5%
-34.8%
n/a

n/a

n/a
-33.3%
0.0%
0.0%
n/a

n/a

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.



