ASX EQUITY DERIVATIVES

Options and Futures Statistics

June 2018 ASX

Average Daily Volume (ADV) and Open Interest (Ol) - Single Stock and XJO traded on ASX
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NOTE: For comparison purposes, Single Stock ETO volumes and Open Interest (Ol) were retrospectively adjusted due to the 1,000 to 100 contract size
conversion. Single Stock ETO volumes and Open Interest pre-May 2011 were adjusted by a factor of 10.



ASX EQUITY DERIVATIVES — SPI 200 INDEX FUTURES (AP)

June 2018

Average Daily Volume (ADV), Notional Value and Open Interest (Ol) - SPI 200 Futures (AP) traded on ASX 24
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ASX EQUITY DERIVATIVES

June 2018

Options - Top Classes by Volume

RANK Jun-18 VOLUME % MKT OPEN INTEREST voL/op SHARE VOLUME DLR* :;Ii Net Calls** Net Puts**

1 XJO 1,191,165 15.1% 1,034,023 115.2% 6,000 n/a 105.8% -11,714 7,978
2 TLS 889,116 11.3% 995,746 89.3% 954,070,000 9.3% 70.5% 80,347 -42,857
3 FMG 490,191 6.2% 507,880 96.5% 211,145,000 23.2% 169.6% -51,678 9,774
4 BHP 421,263 5.4% 455,299 92.5% 143,985,000 n/a 66.5% -4,993 -16,697
5 CBA 368,848 4.7% 262,076 140.7% 73,376,000 50.3% 77.5% -11,793 -1,260
6 RIO 306,299 3.9% 177,973 172.1% 34,617,000 88.5% 102.8% 2,416 -10,917
7 ORG 266,716 3.4% 189,967 140.4% 113,484,000 23.5% 4.5% -2,445 -3,259
8 WBC 215,995 2.7% 281,526 76.7% 128,640,000 16.8% 74.4% -12,752 -1,519
9 ANZ 209,464 2.7% 246,547 85.0% 125,229,000 16.7% 100.1% -7,415 4,118
10 NAB 207,447 2.6% 243,250 85.3% 127,082,000 16.3% 90.6% -2,962 107
11 AMP 181,120 2.3% 338,025 53.6% 283,784,000 6.4% 104.2% 10,116 22,612
12 AWC 166,247 2.1% 224,182 74.2% 227,169,000 7.3% 94.4% -9,194 -12,425
13 CSL 164,389 2.1% 119,738 137.3% 17,904,000 91.8% 64.3% 1,175 -2,615
14 WES 162,589 2.1% 136,197 119.4% 54,142,000 30.0% 50.1% -929 1,209
15 LLC 156,190 2.0% 106,637 146.5% 28,432,000 54.9% 9.4% -703 324
16 BXB 151,081 1.9% 143,974 104.9% 116,321,000 13.0% 91.1% 6,259 -1,459
17 QBE 136,055 1.7% 128,478 105.9% 106,155,000 12.8% 148.4% 7,399 -1,993
18 MQG 134,703 1.7% 77,448 173.9% 19,629,000 68.6% 97.2% -1,470 -361
19 §32 132,247 1.7% 150,085 88.1% 511,811,000 2.6% 64.9% -12,563 -32,595
20 WPL 125,162 1.6% 133,960 93.4% 57,098,000 21.9% 46.7% 903 -4,294
21 NCM 122,634 1.6% 96,165 127.5% 57,806,000 21.2% 57.3% -2,447 -1,205
22 STO 119,839 1.5% 164,816 72.7% 117,824,000 10.2% 42.3% -8,084 -4,937
23 Wow 90,882 1.2% 100,014 90.9% 55,110,000 16.5% 36.9% 3,599 4,102
24 SCG 76,209 1.0% 75,852 100.5% 232,763,000 3.3% 1.7% -16,399 245
25 AMC 71,930 0.9% 116,177 61.9% 79,509,000 9.0% 33.0% -2,953 2,957
26 AGL 69,002 0.9% 71,614 96.4% 38,582,000 17.9% 108.3% =39 2,168
27 CYB 67,006 0.9% 94,759 70.7% 103,041,000 6.5% 71.0% -274 -5,004
28 IAG 61,790 0.8% 54,882 112.6% 82,843,000 7.5% 5.3% -148 1,210
29 OSH 61,578 0.8% 68,917 89.4% 84,147,000 7.3% 32.0% -5,894 -3,347
30 SUN 61,554 0.8% 62,705 98.2% 64,833,000 9.5% 16.1% -3,576 2,533

Market” 7,872,146 100.0% 8,212,914 95.9% 7,434,182,000 10.6% 72.8% -19,682 -6,048

* Derivatives Liquidity Ratio (DLR) is options volume (in shares) / volume of underlying security

** The net calls/puts are the number of options contracts bought minus the number of options contracts sold, excluding Market Makers

A ETO classes only included

NOTE:

Figures for the above charts are double-sided



ASX EQUITY DERIVATIVES
June 2018

Options - Market Share by Value and Volume Traded

Top 10 Brokers by Value
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ASX EQUITY DERIVATIVES
June 2018

Top 10 Call and Put Options Contracts

Call Option Contracts (excluding Market Makers)
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NOTE: The charts above show the number of contracts bought and sold by non-market-making participants in the top 10 underlying securities



ASX EQUITY DERIVATIVES

June 2018

S&P/ASX 200 VIX
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NOTE: Single Stock options expressed in terms of 1,000 per contract in above chart.

Put-Call Indicators
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ASX EQUITY DERIVATIVES
June 2018

Options - Volume, Value and Open Interest

Volume

PERIOD CALL PUT TOTAL OPTIONS EQUITY OPTIONS EQUITY LEPO ASX INDEX OPTION INDEX LEPO
Jun-18 4,555,959 3,316,187 7,872,146 6,081,977 599,004 1,189,217 1,948
May-18 4,846,849 3,601,990 8,448,839 7,073,944 163,639 1,210,864 392
Variance -6.0% -7.9% -6.8% -14.0% 266.1% -1.8% 396.9%
Jun-17 5,344,567 3,964,025 9,308,592 7,564,389 785,528 954,562 4,113
Variance -14.8% -16.3% -15.4% -19.6% -23.7% 24.6% -52.6%
Cal Yr to date 24,558,408 20,299,178 44,857,586 37,053,950 1,273,351 6,524,870 5,415
Fin Yr to date 50,917,790 41,642,615 92,560,405 77,498,635 2,597,286 12,446,716 17,768
Value ($m)

PERIOD CALL PUT TOTAL OPTIONS EQUITY OPTIONS EQUITY LEPO INDEX OPTION INDEX LEPO
Jun-18 1,941 384 2,325 566 1,161 480 118
May-18 991 383 1,375 545 308 498 24
Variance 95.8% 0.2% 69.1% 3.9% 276.5% -3.4% 395.7%
Jun-17 1,881 513 2,395 576 1,107 476 235
Variance 3.2% -25.2% -2.9% -1.7% 4.8% 0.9% -50.0%
Cal Yr to date 5,665 2,626 8,291 2,831 2,310 2,829 320
Fin Yr to date 11,139 4,944 16,083 5,489 4,152 5,412 1,031
Open Interest

PERIOD CALL PUT TOTAL OPTIONS EQUITY OPTIONS EQUITY LEPO INDEX OPTION INDEX LEPO
Jun-18 4,535,676 3,677,238 8,212,914 6,773,186 405,705 1,033,099 924
May-18 5,541,607 4,235,322 9,776,929 8,263,077 388,482 1,124,426 944
Variance -18.2% -13.2% -16.0% -18.0% 4.4% -8.1% -2.1%
Jun-17 4,904,449 4,098,400 9,002,849 7,831,411 493,812 675,998 1,628
Variance -7.5% -10.3% -8.8% -13.5% -17.8% 52.8% -43.2%
Cal Yr to date 4,535,676 3,677,238 8,212,914 6,773,186 405,705 1,033,099 924
Fin Yr to date 4,535,676 3,677,238 8,212,914 6,773,186 405,705 1,033,099 924

ASX takes no responsibility for any errors or omissions contained within this document and will not be liable for any reason including without
limitation negligence, for losses, consequential or otherwise, arising from in connection with decisions made in reliance upon this information.

More information

Gregory Pill - Manager, Equity Derivatives Dawn Lay - Manager, Index & Equity Futures Sales
Phone: +61 2 9227 0696 Phone: +6129227 0115

Email: Greg.Pill@asx.com.au Email: dawn.lay@asx.com.au
http://www.asx.com.au/products/exchange-traded-options.htm
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