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Table 1 

Volume of trading (including block trades): 

• in September 2012; 
• in October 2012 – September 2013; 
• number of open interest (NOI) at the end of September 2013. 

 

NO. INSTRUMENT 

  
VOLUME OF TRADING 

(#) NUMBER OF OPEN INTEREST 

SEPTEMBER 

 JAN-SEP 
2013  

JAN-SEP 
2012 

CHANGE 
(%) 

LAST 12 
MONTHS 

(OCTOBER 
2012-

SEPTEMBER 
2013) 

2012 CHANGE 
(%) 

END OF SEPTEMBER 

2013 2012 
CHANGE 

(%) 2013 2012 
CHANGE 

(%) 

1 WIG20 FUTURES 982 920 874 170 12.44% 6 390 546 7 162 616 -10.78% 8 304 970 9 077 040 -8.51% 95 850 94 316 1.63% 

2 mWIG40 FUTURES 14 551 1 201 1111.57% 49 789 10 314 382.73% 53 523 14 048 281.00% 1867 325 474.46% 

3 SINGLE-STOCK FUTURES 39 627 38 061 4.11% 508 851 370 441 37.36% 678 740 540 330 25.62% 7 395 7 310 1.16% 

4 CURRENCY FUTURES* 327 118 125 509 160.63% 2 359 796 631 570 273.64% 2 689 161 960 935 179.85% 39 568 16 902 134.10% 

5 WIG20 OPTIONS 88 412 75 394 17.27% 648 034 491 623 31.82% 871 775 715 364 21.86% 43 247 20 827 107.65% 

6 INDEX PARTICIPATION 
UNITS 748 2 157 -65.32% 6 625 23 984 -72.38% 11 251 28 610 -60.67% 8 690 11 127 -21.90% 

  TOTAL 1 453 376 1 116 492 30.17% 9 963 641 8 690 548 14.65% 12 609 420 11 336 327 11.23% 196 617 150 807 30.38% 

  
*The standard specification of currency futures was amended 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 – 
September 2013 (million instruments). 
 
 

 
 

Figure 2 

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