
Investor Activity on GPW Markets in November 2017 (attachment)

Equities Market
1)

Main Market November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Value of trading - total (PLN) 21,950,901,769 18,637,081,048 17.8 243,219,508,154 179,406,464,102 35.6

Value of trading - Electronic Order Book (PLN) 21,366,954,737 18,002,676,274 18.7 220,017,858,464 168,023,732,755 30.9

Value of trading - block trades (PLN) 583,947,032 634,404,775 -8.0 23,201,649,690 11,382,731,347 103.8

Number of transactions (Electronic Order Book) 1,703,558 1,471,608 15.8 18,531,094 15,952,429 16.2

WIG at the end of the period 62,440.31 48,618.64 28.4 62,440.31 48,618.64 28.4

Value of trading - Electronic Order Book (PLN) 1,017,474,035 900,133,814 13.0 952,458,262 730,537,969 30.4

Value of trading - block trades (PLN) 27,807,002 31,720,239 -12.3 100,440,042 49,490,136 102.9

Number of transactions (Electronic Order Book) 81,122 73,580 10.3 80,221 69,358 15.7

NewConnect November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Value of trading - total (PLN) 97,859,632 105,870,806 -7.6 1,388,544,359 1,220,381,372 13.8

Value of trading - Electronic Order Book (PLN) 81,992,057 89,381,367 -8.3 1,250,665,477 1,096,044,645 14.1

Value of trading - block trades (PLN) 15,867,575 16,489,440 -3.8 137,878,882 124,336,727 10.9

Number of transactions (Electronic Order Book) 59,542 69,161 -13.9 799,879 795,650 0.5

NCIndex at the end of the period 283.74 300.06 -5.4 283.74 300.06 -5.4

Value of trading - Electronic Order Book (PLN) 3,904,384 4,469,068 -12.6 5,414,136 4,765,412 13.6

Value of trading - block trades (PLN) 755,599 824,472 -8.4 596,878 540,594 10.4

Number of transactions (Electronic Order Book) 2,835 3,458 -18.0 3,463 3,459 0.1

Derivative Instruments Market

Derivatives November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Volume - EOB and block trades (#) 578,312 677,724 -14.7 6,999,905 7,031,040 -0.4

Index futures 334,452 348,650 -4.1 4,182,056 4,219,514 -0.9

Single-stock futures 133,955 158,149 -15.3 1,534,500 1,361,988 12.7

Currency futures 77,621 128,445 -39.6 987,976 1,102,111 -10.4

Interest rate futures 305 1,342 -77.3 8,122 5,081 59.9

Options 31,979 41,138 -22.3 287,251 342,346 -16.1

Index futures 15,926 17,433 -8.6 18,104 18,346 -1.3

Single-stock futures 6,379 7,907 -19.3 6,643 5,922 12.2

Currency futures 3,696 6,422 -42.4 4,277 4,792 -10.7

Interest rate futures 15 67 -77.6 35 22 59.1

Options 1,523 2,057 -26.0 1,244 1,488 -16.4

Index futures 69,334 71,571 -3.1 69,334 71,571 -3.1

Single-stock futures 28,685 34,505 -16.9 28,685 34,505 -16.9

Currency futures 53,342 47,700 11.8 53,342 47,700 11.8

Interest rate futures 9 540 -98.3 9 540 -98.3

Options 33,818 34,046 -0.7 33,818 34,046 -0.7

Debt Instruments Market

Catalyst
3) November 2017 November 2016 Change % 

January-

November 2017

January-

November 2016
Change % 

Value of listed issues (PLN bn)
4) 93.9 80.6 16.5 93.9 80.6 16.5

Value of trading - total (PLN) 207,266,487 250,056,325 -17.1 2,522,938,897 2,948,770,444 -14.4

Value of trading - Electronic Order Book (PLN) 192,374,854 221,171,668 -13.0 2,152,028,727 2,196,891,972 -2.0

Value of trading - block trades (PLN) 14,891,634 28,884,658 -48.4 370,910,170 751,878,472 -50.7

Number of transactions (Electronic Order Book) 6,779 6,474 4.7 74,397 61,973 20.0

Treasury BondSpot Poland
5) November 2017 November 2016 Change % 

January-

November 2017

January-

November 2016
Change % 

Value of trading - cash transactions (PLN) 16,304,380,200 30,779,661,675 -47.0 189,129,833,125 234,658,071,775 -19.4

Value of trading - conditional transactions (PLN) 32,530,325,552 18,399,912,114 76.8 323,857,232,025 149,317,906,570 116.9

Structured Instruments, ETFs and Investment Certificates Markets

Structured products and ETFs November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Structured products 85,629,239 106,852,777 -19.9 887,732,949 794,367,413 11.8

Investment certificates 9,442,859 5,143,101 83.6 71,496,837 62,370,065 14.6

Warrants 0 0 --- 0 0 ---

ETFs 27,931,441 14,798,309 88.7 187,598,115 165,542,576 13.3

Commodity Market

Electricity - TGE November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Volume of trading - spot transactions (MWh) 2,107,915 2,450,154 -14.0 22,715,494 25,000,944 -9.1

Volume of trading - forward transactions (MWh) 8,603,142 7,397,807 16.3 75,619,649 92,838,902 -18.5

Property rights - TGE November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Volume of trading - spot transactions (MWh)
6) 3,802,274 3,325,887 14.3 52,841,767 46,185,441 14.4

Volume of trading - forward transactions (MWh)
7) 18,000 43,000 -58.1 1,062,000 449,000 136.5

Volume of trading - spot transactions (toe)
8) 50,677 55,259 -8.3 344,192 250,197 37.6

Gas - TGE November 2017 November 2016 Change % 
January-

November 2017

January-

November 2016
Change % 

Volume of trading - spot transactions (MWh) 2,178,817 3,545,586 -38.5 21,849,873 21,099,436 3.6

Volume of trading - forward transactions (MWh) 12,522,424 12,260,404 2.1 109,244,442 80,615,187 35.5

1) transactions in shares, allotment certificates and subscription rights

2)  number of open interest, data at the end of the period 

3) corporate, municipal, Treasury and mortgage bonds

4) corporate, municipal and mortgage bonds

5) transactions in Treasury bonds and bills

6) transactions in all TGE traded property rights excluding rights to certificates connected with energy efficiency ('white certificates')

7) transactions in property rights to green energy ('green certificates')

8) transactions in property rights to certificates connected with energy efficiency ('white certificates')

Total

NOI
2)

Day avarage

Volume - EOB and block trades (#)

Value - EOB and block trades (PLN) 

Total

Day avarage

Total

Day avarage


