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Table 1 

Volume of trading (including block trades): 

• December 2013 
• January – December 2013 
• number of open interest (NOI) at the end of December 2013 

 

No. INSTRUMENT 

  
VOLUME OF TRADING 

(#) 

  
NOI 
(#) 

DECEMBER 

 JAN - DEC 2013  JAN - DEC 2012 CHANGE 
(%) 

END OF DECEMBER 

2013 2012 CHANGE 
(%) 2013 2012 CHANGE 

(%) 

1 WIG20 FUTURES 868 825 785 969 10,54% 8 258 066 9 077 040 -9,02% 95 703 89 858 6,50% 

2 mWIG40 FUTURES 11 457 1 558 635,37% 81 468 14 048 479,93% 1189 564 110,82% 

3 SINGLE STOCK FUTURES 42 704 47 709 -10,49% 613 563 540 330 13,55% 7 305 8 197 -10,88% 

4 CURRENCY FUTURES 137 367 108 075 27,10% 2 849 932 960 935 196,58% 41 128 24 130 70,44% 

5 WIBOR AND T-BOND FUTURES 407     2 947     199     

6 WIG20 OPTIONS 69 275 78 608 -11,87% 808 360 715 364 13,00% 39 234 14 462 171,29% 

7 INDEX PARTICIPATION UNITS 761 2 544 -70,09% 8 495 28 610 -70,31% 8 707 10 665 -18,36% 

  TOTAL 1 130 796 1 024 463 10,38% 12 622 831 11 336 327 11,35% 193 465 147 876 30,83% 

 
*  The statistics of currency futures contracts include the change of the standard specification of currency futures as of 1 May 2012 whereby the size of such contracts was divided by 10.  
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Figure 1 

Annual volume of trading (including block trades) in all derivative instruments listed on WSE in 1998 – 
December 2013 (million instruments). 

 

Figure 2 

Total number of open interest in all derivative instruments at year-end and at the end of December 2013 
(thousand instruments). 

 

0.02 0.21 

1.52 

3.78 3.42 
4.39 

3.73 

5.65 
6.73 

9.90 

12.60 

13.89 
14.72 

15.56 

11.34 

12.60 

1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

0.7 5.4 
12.0 17.2 

47.1 43.7 46.0 47.0 

85.0 

70.7 

89.2 

144.2 

181.4 

145.2 147.9 

193.5 

1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

mailto:maciej.wewior@gpw.pl
mailto:olga.chadzenska@gpw.pl
mailto:press@gpw.pl

