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Based on the number of contracts traded and'or cleared af 62 exchanges worldwide

Sector

Equity Index
Individual Equity
interest Rates
Agncultural

Energy

Currency

Precious Metals
Non-Precious Melals

Total

Jan-Oct 2008
5,401,355,948
4,738,461 497
2,900,948 439
742,959,369
484,708,378
518,948,329
149,623,244
142 690,627
28,850,280
15,108,547,111

Jan-Oct 2007

4,625,571,533
3,596.724,178
3199812572
509,115,331
416,579,857
385,623,123
85,914,875
120,555,246
21,789,784
12,961 686,499

% Change

16.77%
3.74%
-9.34%
45.93%
16.35%
34.57%
74.15%
18.36%
32.40%
16.56%

HKI
GRLTE




RV 7 7%

b ET

Top AsiaPacific Derivatives Exchanges
Ranked by number of futures and optons contracts raded
Rank E=zchange Country dJan-Jun 2008 Jan-Jun 2007 % Change
1 Zhengzhou Commoedity Exchange China. 05,735,504 05 195,327 L5 0%
2] Dialian Cormrnodity Exchange China. 155,651, 555 50,595, 080 165 0%
5| Ozalta Securities Exchange Japan T3,735,4461 45 830,502 a0 5%
4 Hong Eong Exchanges & Clearing Zhina 51,517,855 33,503,555 54.1%
5 Mational Stock Exchange of India India 954 274 547 155,541, 6585 50, 5%
3] Singapore Exchange Bingapore 40 245 647 15 574, 58461 43, 4%
T Kanszai Commoeosities Exchange Japan ST, B85 5,714 28 3%
3 Shanghai Futures Exchange Zhina 45 271,041 40, 202 053 29 6%
o Taiwan Futures Exchange Taiwan G5, 736,401 B4, 354 201 0. 9%
10 Multi Commodity Exchange of India India 40,022,152 33,803,154 15.4%
11 Tolzyo Stock Exchange Japan 17,220 557 15,688,023 5.5%
14 Malaysia Derivatives Exchange Berhad Malaysia 3,075,975 3,242 343 1%
15 Tolivo Cornrmodity Exchange Japan 21,087,154 o3, 055,580 -8.5%
14 fnstralian Securities Exchange™ fustralia 51,754,603 57,217,460 -0 5%
15 Forea Exchange South Korea 1,178 T37,823 1,441, 154,150 -18.8%
15 Mew Zealand Futures Exchange MNew Fealand T45 553 G20, 120 -18 994
17 Mational Cormmodity & Derivatives Exchange India 13,166,775 20,383,554 -35.4%
15 Taolzyo Financial Exchange Japan 14,714,057 23,058,554 -535.1%
15 Central Japan Commodity Exchange Japan 2,030,541 3,544,983 -8 T%
o0 Tolkwo Grain Exchange Japan 5,455, 555 5,835,552 -4 404
Asia-Pacific Total 2,070 438,492 2 057,650 468 1.1%
* Drcfudles Sdey Futires Exchaige

Source: FIA 2008 Sept / Oct Report
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(559 Average Dally Turnover of Major Derwatwes Products
(No of Contracts)
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HCE A1 55 B T 3575 F U2 B +7 A A
s A | U i 8,712,889 35709 520,546
HIBE2 g E 5L T 5,667,473 23227 296,921
FlB * g b 1 75 ¢ L Tl 5,137,998 21057 271,031
[ AL by F L2 il 3,983,372 16325 396,841
ST (A SR 2 5L il 3,967,624 16261 316,173
HB = sl 98 (55 £ U 3,147,673 12900 381,206
H L= 9855 ¢ 5L 3,002,367 12305 369,155
B 7 3 E U 2,453,884 10057 239,751
FBIT 3= A E L i) 2,280,741 9347 230,725
I BRI EC I N AN 2,086,552 8551 210,683
LB 2 1l X~ 1,812,291 7427 176,942
FUIEF L il % qug,g 1,792,168 7345 107,823
1 505 E L ﬁJ 192% 1,692,542 6937 127,270
L A L ) Ly 1,444,777 5921 123,691
Hf[a&f*;g@%q&m E[fu, ﬁw 1,365,684 5597 102,640
P R L 1,302,868 5340 74,568
LT i (58 [0 ) 5 7 1Lt il 1,093,426 4481 135,760
AL i () £ 1L i 1,082,027 4435 82,034
SR (5 ) L ) 1,076,380 4411 88,603
S 5y T il 693,765 2843 71,890
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2T ﬁ‘}J‘PK 0.107¢ 0.107v

27 =57 0.207% 0.207v

57 =107 0.507¢ 0.507

107+ =207 1.007 0.507

207 =507 2.007v 1.007+

507 = 1007+ 5.007+ 2.507

1007+ = 2007~ 5.007 2.507

2007 = 3007 10.007+ 5.007+

3007 = 5007 20.007¢ 20.007
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GRAB Equity OMON
At 12:20 Yol 12,696,613 Op 140.7 H Hi 141.2 H Lo 140.6 H VYalTrd 1790.093m

Uptian Munltur- HSBE HDLDINGS PLE
Center IEERSNY fumber of Strikes [E -or- BB from Center  Exchange C

{Composite 1

T R o 8 B e R . L L L L I R e e e R R R PR - 1) e P e e i . L
Ticker | Strike | Bid | Ak | Llast | Uolume | DInt || Ticker | Strike | Bid | Ask | Last | Volume | OlInt

5 28 DEC 06  (Contract Size: 400) 5 28 DEC 06  (Contract Size: 400)
512 € 137.50 4.25 4 BE0|| 1535 12 P iRl e .38 s0f 3297
Wi g 140.001 2300 241l 24w e0f  7E7|mc 1z P 14n.00)  .=a8) .08 1.04 EL| 24744
n5i2cC Bl 1.10 1181} 384515 12 P s e z.43 581 10953
S 30 JAW 07 (Contract Size: 400) S 30 JAW 07 (Contract Size: 400)
45101 137.50 .32y 10601235 1 P1 137.50 LY 1-11 1.10 105] 2839
BUE R 140.000 3.57) 3700 384y 33| W5 1 Pl t4n.on)  1.81) 1.93 1.40 a0} 9553
8 51 Cl 147.50) Z.25 7.39 254 Blo} 1240 25 1 PL 142.500 3.02| 3.19] 3.07 y SE4f
C 27 FEE 07  (Contract Size: 400) C 27 FEE 07  (Contract Size: 400)
T 137.50 E.37 4 M5 2 Pl TR e 1.54 i} 2339
G 140.00] 4.40) 4.55) 472y 220 qeul|mms 2Rl 140.00} 2.27] z.42 2.35 125 475
giiE ey Lol s - a8f 15zn||zms 2l Lo o e 3.54 a0 291
C 29 MAR 07  (Contract Size: 4001 C 29 MAR 07  (Contract Size: 4001
M5 3 01 137.50 B.BZ U 3497|295 3 F1 137.50 2.51 y 9974
15 3 ¢ 14000 00 4.88 g 7405|255 3 B 140. 00 3.63 y 4575
ioE e 142.50 368 30| 7970|2635 3 PL 142.501 4.65 5. 10 a0f 5374
528 JUN 07 (Contract Size: 400) 528 JUN 07 (Contract Size: 400)
135 6 [l 137.50 7.37 u 420 2095 6 F1 137.50 3.38 y 2054
45 £ (] 140,00 £.89 y 1236|2805 & P1 14000 C.50 E.04 8o 4094
Australia &1 2 9777 8800 Brazil 3511 3048 4500 Europe 44 20 7330 ~500 Germoany 42 &3 220410

Hong Kong 8532 2377 &000 Jopoan 21 3 3201 83200 Singopore &3 6212 1000 U5, 1 212 318 2000 Copyright 2008 Bloomberg L.F.
G5Z-441-1 08-Dec—0& 12:20:24

—Z N\ 4. YN + /71 P
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AT Bt Forme "H1)0 - 8D, (Black-Scholes Model) {177 -E
R o 1 B o DR RS R EERE T T
T it

fEBaNISE IR 7

ER f@?ﬂ[“ :

- The short selling of securities with full use of proceeds is permitted

- There are no transactions cost or taxes. All securities are perfectly divisible
- There are no dividends during the life of the derivative security

- There are no riskless arbitrage opportunities

- Security trading is continuous

- The risk-free rate of interest, r, is constant and the same for all maturities.

source: John Hull - Options, Futures, and Other Derivatives Securities 2"d Ed
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Market Makers of Stock Options :

"BCA"
"BOC"
"BNP"
"CGM"
"DBF"
"BAR"
"GSF"
"HOA"
"IBG"
"IMC"
"ISS"

Barclays Capital Asia Ltd

BOCI Securities Ltd

Paribas Asia Equity Ltd

Citigroup Global Markets Asia Ltd
Deutsche Securities Asia Ltd

East Asia Securities Co Ltd
Goldman Sachs (Asia) Securities Ltd
ABN AMRO Asia Ltd

Timber Hill Securities Hong Kong LLtd
IMC Asia Pacific Ltd

I-Access Investors Ltd

"KBC"
"MEA"
"MSA"
"NHT"
"OPT"
"PHL"
"SGS"
"SKT"
"TBR"
"TGS"
"UWD"

HK]
BWRS

KBC Financial Products Trading HK Ltd
MacquarieCapital SecuritiesLtd

Morgan StanleyHong Kong Securities Ltd
Eclipse Options (H.K.) Ltd

Optiver Trading Hong Kong Ltd

Phillip Securities (H.K.) Ltd

SG Securities (H.K.) Ltd

Sun Hung Kai Investment Services Ltd
Tibra Trading Hong Kong Ltd

T G Securities Ltd

UBS Securities Hong Kong Ltd
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S ()
W (%)
Hlsk (%)
L pF
S50
EELS)

S

$100

$100

20%

5%
2008-01-23
2008-02-27
$1.20
2008-01-27

Edal

Delta i

?Jﬁéiﬁiﬁ% / Fé’iiﬁ (A
CALL PUT
? ?
? ?
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1. T (F) $100 B | R 1
= ffl I’FF} ($) $100 CALL PUT
P (%) 20%  pit 2.0978 2.8746
== (%) 5%

D phE! 2008-01-23 Delta i 0.4647 -0.5489
Z[[HUF 2008-02-27
ABEL(S) $1.20
ESE 2008-01-27

1l
4
y

i

=

\

T
—=



HKI

St

2. (D) $100 B | R 1
= il "E ($) $100 CALL PUT
Wit (%) 20% =
e ) s ? !

L phE! 2008-01-23 Delta i ? ?
ZHF 2008-02-27
TEEL(S) $0.00
ESEE 2008-01-27

Fﬂ. 2 E ﬁQE\J\Eﬁ 'fﬁ' EAR?
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L - B TR

| ) $100
S0 (9) $100
Wi (%) 20% o=
ﬂJﬁE: (%) s I
DRI 2008-01-23 Delta f@
[ | 2008-02-27
BES) $0.00
(S E 2008-01-27

AL B

?’dﬁéi—ﬁiﬁ@ / F%?ﬁ,ﬁﬂ’l@ /
CALL PUT
2.7285 2.2871
0.5426 -0.4674

TR [ =
E\ oy ﬂ:IIJ [EJ
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3. (D) $100 R A | U I ]
= il "E ($) $100 CALL PUT
f‘mﬁ (:A’) 4°:/° ETfE ? ?

= (%) 5%
L phE! 2008-01-23 Delta i ? ?
Z[[HUF 2008-02-27
ABEL(S) $0.00
ESEE 2008-01-27

HRR R B2

ﬂ%
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3. (D) $100 ﬁ?}fﬁﬁﬁ[ﬁ% / F:ff;;ﬁﬁgj@ /
= ffl I’FF} ($) $100 CALL PUT
g (%) 40% g 5.2045 4.7605
FllZF (%) 3%

L phE! 2008-01-23 Delta i 0.5399 -0.4645
Z[[H [ 2008-02-27
HEEL(S) $0.00
ESEAR 2008-01-27

P LR A
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4. I*’%I&i%? (9) $115 FHE}Z}EFJ)[@ / @Jgﬁlﬁr 1h |
= il "E ($) $100 CALL PUT
P (%) 40% =
A ) s I ? !
DRI 2008-01-23 Delta f@ ? ?
2 2008-02-27
HEEL(S) $0.00
SR 2008-01-27

A,,'[*}F;; Fyf? H[Tﬁ (53
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4. (D) $115 B | i |
= ffl I’FF} ($) $100 CALL PUT
IR (%) 40% i 16.2683 0.7950
I (%) 9%

T pE! 2008-01-23 Delta ffi | 0.8918 -0.1089
Z [T 2008-02-27
HEEL(S) $0.00
ey | 2008-01-27
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5. [ (F) $115 R A | U I ]
= il "E ($) $100 CALL PUT
Wit (%) 40% ==
e ) s ? !

L phE! 2008-02-26 Delta i ? ?
Z[[HUF 2008-02-27
ABEL(S) $0.00
ESEE 2008-01-27

T
Sk
,ﬁ_;g
S35
ey

AT E L & ¢ BB
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5. [ (F) $115 Fn«ﬁéﬁﬂ@/ giﬁlﬁ“@/
= ffl I’FF} ($) $100 CALL PUT
IR (%) 40% i 15.0137 0.00
Hi (%) 5%

B pE! 2008-02-26  Delta ff 1.00 0.00
Z [T 2008-02-27
HEL(S) $0.00
e 2008-01-27

= AR A £
1 A A A
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6. [T (F) $90 R A | U I ]
= il "E ($) $100 CALL PUT
Wit (%) 40% ==
e ) s ? !

L phE! 2008-01-23 Delta i ? ?
Z[[HUF 2008-02-27
ABEL(S) $0.00
ESEE 2008-01-27

A"}'I*F% FVFE“\ K < 7 EART?
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6. [T (F) $90 R A | U |
= ffl I’FF} ($) $100 CALL PUT
IR (%) 40%  pi 1.3506 10.9949
= (%) 5%

Ea23s 2008-01-23  Delta ffi 0.2231 -0.7896
Z[JH T 2008-02-27
PEELS) $0.00
IESEI 2008-01-27
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7. EE(F) $90 R A | U I ]
= il "E ($) $100 CALL PUT
Wit (%) 40% ==
e ) s ? !

L phE! 2008-02-23 Delta i ? ?
Z[[HUF 2008-02-27
ABEL(S) $0.00
ESEE 2008-01-27

T
Sk
,ﬁ_;g
S35
ey
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7. EE(F) $90 A | S |
= ffl I’FF} ($) $100 CALL PUT
IR (%) 40% i 0.0032 10.0000
Hik (%) 5%

T pE! 2008-02-23  Delta ffi |  0.0026 -1.0000
Z[ [ 2008-02-27
EL(S) $0.00
eI 2008-01-27

s BE ARG Y Ay £ |
W%@@@;@E
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8. [ (F) $90 FMEE%’_E[FH@I é“jﬁrlﬁh[@/
= il "E ($) $100 CALL PUT
VAR (%) 40% (=0
ﬂJgE (%) s ! ’
DRI 2008-02-23 Delta f@ ? ?
Z([HHF ! 2008-06-29
HEEL(S) $0.00
(S E 2008-01-27

AR SR
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8. [ (F) $90 A | S |
= ffl I’FF} ($) $100 CALL PUT
I (%) 40% i 5.2776 13.8619
iz (%) 5%

Ea238 2008-02-23  Delta i 0.3982 -0.6216
ZJHAE 2008-06-29
AEEL(S) $0.00
IESEI 2008-01-27

HIREI P 5 R E
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9. T-IE (8) $100 perE e / e |
= il "E ($) $100 CALL PUT
PR (%) 20% i 5.5390 3.9884
Il (%) 5%

L pbL] 2008-02-23  Delta ffi 0.5813 -0.4424
ZJHA L 2008-06-29
EEL(S) $0.00 8.50 5.45
ST 2008-01-27

(i ? ?

I'I_'[

3|

%ﬁl{ﬂ ] =58 [Ff?ﬂ%"?f

it
BEINK
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9. [ ($) $100 B | |
= ffl I’FF} ($) $100 CALL PUT
P (%) 20%  pit 5.5390 3.9884
I (%) 5%

Lphf] 2008-02-23  Delta ffi 0.5813 -0.4424
Z[EAF 2008-06-29
ZEL(S) $0.00 8.50 5.45
&5 I 2008-01-27

J1{H [jlgl,mﬁ 33% 26%
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10. I (3) $100 perE e / e |
= il "E ($) $100 CALL PUT
PR (%) 20% i 5.5390 3.9884
iz (%) 5%

L pbL] 2008-02-23  Delta ffi 0.5813 -0.4424
ZJHA L 2008-06-29
TEEL(S) $0.00 2.50 2.00
ST 2008-01-27

(i ? ?

I'I_'[

3|

%ﬁl{ﬂ ] =58 [Ff?ﬂ%"?f

it
BEINK



HKI

10. I (3) $100 FHE::;::E[FJ@ / @J;ﬁ,ﬁr;@ /
= ffl I’FF} ($) $100 CALL PUT
P (%) 20%  pit 5.5390 3.9884
i (%) 5%

Lphf] 2008-02-23  Delta ffi 0.5813 -0.4424
2L 2008-06-29
ZEL(S) $0.00 8.50 5.45
IESE 2008-01-27

5] ['FWEI‘“JFI 6% 11%
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If you have questions on HKEX futures
and options contracts (1.€. on products,
trading and operations), please e-mail

YT 16T SAEOE i - & BRI

RN ﬁ 3 Af = =

dmcept@hkex.com.hk
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