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Terminmarkt Marz 2013
Derivatives market March 2013
Gehandelte Kontrakte / Traded contracts Offene Kontraktanzahl / Open interest*
. Options Futures . Options Futures
Underlying Call Put Total Total Total Underlying (e1]] Put Total Total Total
166 10 176 13.807 13.983 571 721 1.292 7.852 9.144
239 2.229 2.468 87.249 89.717 323 672 995 42.375 43.370
= = = 0 0 = = = 0 0
- - - 0 0 - - - 0 0
Index 405 2.239 2.644 101.056 103.700 Index 894 1.393 2.287 50.227 52.514
0 0 0 - 0 0 0 0 - 0
0 260 260 = 260 200 260 460 = 460
148 420 568 - 568 200 422 622 - 622
= = = 0 0 = = = 0 0
0 2.000 2.000 - 2.000 0 2.000 2.000 - 2.000
548 555 1.103 0 1.103 1.090 1.370 2.460 0 2.460
0 80 80 0 80 16 530 546 0 546
200 0 200 = 200 200 0 200 = 200
0 14.900 14.900 - 14.900 0 5.100 5.100 - 5.100
0 0 0 = 0 2 10 12 = 12
5] 0 5] 0 5] 5 0 5} 0 5
247 741 988 0 988 2.591 1.505 4.096 0 4.096
0 0 0 - 0 0 0 0 - 0
60 360 420 0 420 730 760 1.490 0 1.490
75 120 195 0 195 336 655 991 0 991
400 50 450 0 450 561 435 996 0 996
1.384 300 1.684 0 1.684 838 410 1.248 0 1.248
0 0 0 = 0 0 0 0 = 0
0 30 30 0 30 20 210 230 0 230
950 440 1.390 0 1.390 2.980 3.576 6.556 0 6.556
0 0 0 0 0 0 0 0 0 0
61 820 881 0 881 794 773 1.567 0 1.567
40 248 288 0 288 127 328 455 0 455
370 700 1.070 0 1.070 1.268 2.050 3.318 0 3.318
1.362 450 1.812 0 1.812 2.662 1.620 4.282 0 4.282
0 0 0 0 0 0 0 0 0 0
Stock 5.850 22.474 28.324 0 28.324 Stock 14.620 22.014 36.634 0 36.634
= = = 0 0 = = = 0 0
- - - 0 0 - - - 0 0
= = = 0 0 = = = 10 10
- - - 108 108 - - - 64 64
= = = 0 0 = = = 0 0
- - - 0 0 - - - 0 0
= = = 0 0 = = = 0 0
- - - 0 0 - - - 0 0
= = = 0 0 = = = 0 0
- - - 0 0 - - - 0 0
= = = 10 10 = = = 10 10
- - - 3.517 3.517 - - - 1.758 1.758
Total CeCe = = = 3.635 3.635 Total CeCe = = = 1.842 1.842
6.255 24.713 30.968 104.691 135.659 15.514 23.407 38.921 52.069 90.990
Einfachzéhlung / Single count method Einfachzéhlung / Single count method

1 ... from last trading day

Kontraktwert / Contract value (MIO EUR

Options Futures

Pramienvolumen / Premium turnover (TSD EUR
Options Futures

Underlying Call Put Total Total Total Underlying Call Put Total Total Total
ATF 194,03 19,00 213,03 - 213,03 0,051 0,003 0,054 411,579 411,633
ATX 301,41 2.922,27 3.223,68 - 3.223,68 0,121 0,972 1,093 4.336,833 4.337,926
AXD - - - - - - - - 0,000 0,000
IAX = = = = = = = = 0,000 0,000
Total Index 495,44 294127 3.436,71 - 343671 Total Index 0,172 0,975 1,146 4.748,412 4.749,559
0,00 0,00 0,00 = 0,00 0,000 0,000 0,000 = 0,000
0,00 17,09 17,09 - 17,09 AMA 0,000 0,624 0,624 - 0,624
47,58 72,12 119,70 = 119,70 0,735 2,160 2,895 = 2,895
- - - - - - - - 0,000 0,000
0,00 33,00 33,00 = 33,00 0,000 1,800 1,800 = 1,800
99,77 57,25 157,02 - 157,02 1,363 1,275 2,638 0,000 2,638
0,00 16,40 16,40 = 16,40 0,000 0,104 0,104 0,000 0,104
16,40 0,00 16,40 - 16,40 0,960 0,000 0,960 - 0,960
0,00 145,06 145,06 = 145,06 0,000 4,740 4,740 = 4,740
0,00 0,00 0,00 - 0,00 0,000 0,000 0,000 - 0,000
1,55 0,00 1,55 = 1,55 0,044 0,000 0,044 0,000 0,044
27,84 71,88 99,72 - 99,72 0,889 2,489 3,378 0,000 3,378
0,00 0,00 0,00 = 0,00 0,000 0,000 0,000 = 0,000
6,10 69,06 75,16 - 75,16 0,200 1,116 1,316 0,000 1,316
11,87 20,86 32,73 = 32,73 0,213 0,348 0,561 0,000 0,561
16,00 4,50 20,50 - 20,50 1,120 0,120 1,240 0,000 1,240
310,99 61,71 372,70 = 372,70 11,331 2,338 13,669 0,000 13,669
0,00 0,00 0,00 - 0,00 0,000 0,000 0,000 - 0,000
0,00 5,88 5,88 = 5,88 0,000 0,057 0,057 0,000 0,057
62,75 95,45 158,20 - 158,20 0,510 0,332 0,842 0,000 0,842
0,00 0,00 0,00 = 0,00 0,000 0,000 0,000 0,000 0,000
6,25 99,62 105,87 - 105,87 0,099 1,384 1,483 0,000 1,483
11,08 34,76 45,84 = 45,84 0,152 0,901 1,053 0,000 1,053
85,61 95,99 181,60 - 181,60 0,870 1,762 2,632 0,000 2,632
82,60 19,30 101,90 = 101,90 1,197 0,365 1,562 0,000 1,562
0,00 0,00 0,00 - 0,00 0,000 0,000 0,000 0,000 0,000
Total Stock 786,38 919,93  1.706,31 - 1.706,31 Total Stock 19,683 21,915 41,598 0,000 41,598
- - - - - CCE - - - 0,000 0,000
- - - - - CED = = = 0,000 0,000
- - - - - CTE - - - 0,000 0,000
- - - - - - - - 3,782 3,782
- - - - - - - - 0,000 0,000
- - - - - - - - 0,000 0,000
- - - - - - - - 0,000 0,000
- - - - - - - - 0,000 0,000
- - - - - - - - 0,000 0,000
RDU? - - - - - - - - 0,000 0,000
- - - - - - - - 0,299 0,299
- = = = = - - - 119,526 119,526
Total CeCe - - - - - Total CeCe - - - 123,607 123,607
1.281,82 3.861,20 5.143,02 - 5.143,02 19,855 22,889 42,744 4.872,019 4.914,763
Cross Rate 1 USD = EUR 0,78094
Cross Rate 1 CZK = EUR 0,03885

Doppelzéhlung (K&ufe und Verkaufe) / Double count method (purchases and sales)
2 ... Contract Value and Premium for RTX and RDU are converted to EUR (products are traded in USD)
3 ... Contract Value and Premium for CEZ and PSX are converted to EUR (products are traded in CZK)



Terminmarkt Marz 2013
Derivatives market Marz 2013

Traded contracts

January February
Tradingdays 22 20
Instrument
ATF Futures

AGR Options
AMA Options

1001488 CEZ Futures **)
SUUIESS EBS Futures

OCO0O0O0OO0OO0OO0O0OO0OO0OO0O0O0O0OO0O0Oo
OCO0O0O0OO0OO0OO0O0OO0OO0OO0OO0O0O0O0O0O0Oo

PSX Futures **)
PTE Futures
RDU Futures *)

o oo

OC0OO0O0OO0OO0OO0OO0OO0OO0OO0OO0O

June
20

July
23

August September

21

21

October
23

November
20

December
18

Total 2013
248




Terminmarkt Marz 2013
Derivatives market Marz 2013

Open interest

January February March April May June July August September November December Mean 2013
Last Tradingday 3 2013 28.02.2013 28.03.2013 30.04.2013 31.05.2013 28.06.2013 31.07.2013 30.08.2013 30.09.2013 30 3
Instrument

AGR Options
AMA Options

1001488 CEZ Futures **)
SUUIESE EBS Futures

o oo
o oo

OC0O0O0OO0OO0OO0O0OO0OO0OO0O0O0O0O0O0O0Oo

OC0OO0O0OO0OO0OO0OO0OO0OO0OO0OO0O
OC0OO0O0OO0OO0OO0O0OO0OO0OO0OO0O

PSX Futures **)
PTE Futures
RDU Futures *)




Terminmarkt Marz 2013
Derivatives market Marz 2013

Contract value (in Mio. EUR)

January February

Cross Rate 1 USD - EUR: 0,738007 0,761673

Cross Rate 1 CZK - EUR: 0,039034  0,039006

i 22 20
Instrument

15,24 44,14

0,20 0,03

132,56 133,13

0,81 0,55

0,00 0,00

0,00 0,00

148,80 177,85

AGR Options 0,00 0,00

AMA Options 0,22 0,00

0,50 0,97

0,30 0,00

5,40 0,69

0,44 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,05 0,07

0,00 0,00

2,49 2,26

0,00 0,00

0,00 0,14

1,56 1,03

0,20 2,87

1,61 0,00

0,00 0,06

117 0,00

1,54 0,97

0,00 0,00

1,02 0,14

0,79 1,06

4,25 1,41

1,88 1,53

0,00 0,00

Stock Options 23,41 13,20

Stock CEZ Futures **) 0,00 0,00

SO EBS Futures 0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

0,00 0,00

Stock Futures 0,00 0,00

CCE Futures 0,00 0,00

CED Futures 0,00 0,00

CTE Futures 0,09 0,46

CXE Futures 3,80 3,12

HTE Futures 0,00 0,00

IBX Futures - -

NTX Futures 0,00 0,00

PSX Futures **) 0,00 0,00

PTE Futures 0,00 0,26

RDU Futures *) 0,00 0,00

RDX Futures 9,19 0,00

RTX Futures *) 0,00 32,50

Total CeCe 13,08 36,35

185.29 227.39

March
0,780945
0,038850

20

411,58
0,05
4.336,83
1,09
0,00
0,00
4.749,56
0,00
0,62
2,90
1,80
2,64
0,10
0,96

4,74
0,00
0,04
3,38
0,00
1,32
1,24
0,56
13,67
0,00
0,06
0,84
0,00
1,48
1,05
2,63
1,56
0,00

41,60
0,00
0,00
0,00

0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00
0,00

0,00
0,00
0,00
0,00
3,78
0,00
0,00
0,00
0,00
0,00
0,00
0,30
119,53
123,61
4.914.76

April

21

May

19

*) Contract Value is calculated in USD and converted to EUR; all other products are calculated in EUR(
**) Contract Value is calculated in CZK and converted to EUR; all other products are calculated in EURO

June

20

July August September  October November December Total 2013

23 21 21 23 20 18 248

470,96

2,91



Terminmarkt Marz 2013
Derivatives market Marz 2013

Premium turnover (in Tsd. EUR)

January  February March April
adingdays 22 20 20 21
Instrument
ATF Futures = = =
1.723,25 118,50 213,03
2.694,10 922,53 3.223,68

AGR Options
AMA Options

1001488 CEZ Futures **)
SUUIESE EBS Futures

PSX Futures **)
PTE Futures
RDU Futures *)

*) Premium for RTX/RDU products is calculated in USD and converted to EUR; all other products are calculated in EURC
**) Premium for CZE/PSX products is calculated in CZK and converted to EUR; all other products are calculated in EURO

July
23

August September
21 21

October
23

November
20

December

Total 2013
248




