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Table 1 

Volume of trading (including block trades): 

• November 2013 
• December 2012 – November 2013 
• number of open interest (NOI) at the end of November 2013 

 

No. INSTRUMENT 

  
VOLUME OF TRADING 

(#) 

  

NOI 
(#) 

NOVEMBER 
 JAN - NOV 

2013  
JAN - NOV 

2012 
CHANGE 

(%) 

LAST 12 
MONTHS 
DEC'12-
NOV'13 

2012  CHANGE 
(%) 

END OF NOVEMBER 

2013 2012 
CHANGE 

(%) 2013 2012 
CHANGE 

(%) 

1 WIG20 FUTURES 459 247 561 340 -18,19% 7 390 241 8 291 071 -10,87% 8 176 210 9 077 040 -9,92% 124 358 125 515 -0,92% 

2 mWIG40 FUTURES 9 060 1 056 757,95% 70 011 12 490 460,54% 71 569 14 048 409,46% 3068 590 420,00% 

3 SINGLE STOCK FUTURES 34 991 58 371 -40,05% 570 859 492 621 15,88% 618 568 540 330 14,48% 12 182 18 133 -32,82% 

4 CURRENCY FUTURES 156 766 119 012 31,72% 2 712 565 852 860 218,06% 2 820 640 960 935 193,53% 46 944 27 090 73,29% 

5 WIBOR AND T-BOND FUTURES 716     2 540     2 540     331     

6 WIG20 OPTIONS 48 926 92 659 -47,20% 739 085 636 756 16,07% 817 693 715 364 14,30% 67 829 50 527 34,24% 

7 INDEX PARTICIPATION UNITS 628 902 -30,38% 7 734 26 066 -70,33% 10 278 28 610 -64,08% 8 855 11 475 -22,83% 

  TOTAL 710 334 833 340 -14,76% 11 493 035 10 311 864 11,45% 12 517 498 11 336 327 10,42% 263 567 233 330 12,96% 

 
*  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 – 
November 2013 (million instruments). 

 

Figure 2 

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