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Hang Seng Index futures – trading statistics (1998 – 2002)
No. of Contracts

trading Total Average Period end

Year/Month days volume daily volume open interest

1998  245.5  6,969,708  28,390  37,571
1999  244.5  5,132,332  20,991  31,414
2000  247.0  4,023,138  16,288  31,246
2001  241.5  4,400,071  18,220  33,138
2002  245.0  4,802,422  19,602  48,469

2002 Jan  22.0  397,804  18,082  37,215
Feb  16.5  306,556  18,579  37,986
Mar  20.0  346,089  17,304  38,552
Apr  20.0  344,096  17,205  47,164
May  21.0  439,086  20,909  51,536
Jun  20.0  359,883  17,994  48,691
Jul  22.0  475,704  21,623  48,246
Aug  22.0  443,663  20,167  48,789
Sep  20.5  438,568  21,394  48,167
Oct  21.0  465,906  22,186  49,623
Nov  21.0  439,529  20,930  52,114
Dec  19.0  345,538  18,186  48,469

2002 Highest 61,876  65,796
(date) (25/09) (29/10)

Hang Seng Index futures – monthly volume (2002)
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Hang Seng Index futures – month-end open interest (2002)
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Hang Seng Index options – trading statistics (1998 – 2002)
No. of Volume (contracts) Period end

trading Average open interest
Year/Month days Call Put Total daily (contracts)

1998  245.5  423,402  375,310  798,712  3,253  33,547
1999  244.5  354,717  359,592  714,309  2,922  24,120
2000  247.0  257,537  286,510  544,047  2,203  10,519
2001  241.5  356,969  359,145  716,114  2,965  29,741
2002  245.0  570,377  500,054  1,070,431  4,369  66,813

2002 Jan  22.0  40,753  34,443  75,196  3,418  32,275
Feb  16.5  28,136  27,150  55,286  3,351  35,018
Mar  20.0  37,604  27,179  64,783  3,239  31,765
Apr  20.0  29,905  20,600  50,505  2,525  37,462
May  21.0  36,452  35,676  72,128  3,435  44,614
Jun  20.0  37,319  34,363  71,682  3,584  39,637
Jul  22.0  52,040  51,888  103,928  4,724  47,923
Aug  22.0  51,843  42,726  94,569  4,299  49,666
Sep  20.5  48,402  53,161  101,563  4,954  51,463
Oct  21.0  60,820  52,113  112,933  5,378  64,250
Nov  21.0  64,697  59,427  124,124  5,911  72,552
Dec  19.0  82,406  61,328  143,734  7,565  66,813

2002 Highest 14,353 117,638
(date) (04/12) (27/12)

Hang Seng Index options – monthly volume (2002)
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Hang Seng Index options – month-end open interest (2002)
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No. of Contracts

trading Total Average Period end

Year/Month days volume daily volume open interest

2000 * 58.0  120,165  2,072  827
2001 241.5  769,886  3,188  1,232
2002 245.0  1,107,964  4,522  2,473

2002 Jan  22.0  91,008  4,137  1,718
Feb  16.5  69,756  4,228  2,394
Mar  20.0  84,590  4,230  1,655
Apr  20.0  69,363  3,468  1,479
May  21.0  92,170  4,389  2,022
Jun  20.0  74,199  3,710  1,541
Jul  22.0  105,820  4,810  1,960
Aug  22.0  104,552  4,752  1,999
Sep  20.5  107,826  5,260  2,623
Oct  21.0  111,705  5,319  2,283
Nov  21.0  113,557  5,407  1,925
Dec  19.0  83,418  4,390  2,473

2002 Highest 7,836  4,245
(date) (17/10) (30/12)

* Trading in Mini-Hang Seng Index futures commenced on 9 October 2000

Mini-Hang Seng Index options – trading statistics (2002)
Volume (contracts) Period end

No. of Average open

trading Total daily  interest

Year/Month days Call Put volume  volume (contracts)

2002 * 29.0 3,232 2,944 6,176 213 768

2002 Nov 10.0 762 734 1,496 150 1,037
Dec 19.0 2,470 2,210 4,680 246 768

2002 Highest 662 3,115
(date) (19/12) (27/12)

* Trading in Mini-Hang Seng Index options commenced on 18 November 2002
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MSCI China Free Index futures – trading statistics (2001 – 2002)
No. of Contracts

trading Total Average Period end

Year/Month days volume daily volume open interest

2001 * 161.0 3,141 20 179
2002 245.0  1,869 8  8

2002 Jan  22.0  483 22  177
Feb  16.5  341 21  97
Mar  20.0  259 13  124
Apr  20.0  82 4  29
May  21.0  87 4  17
Jun  20.0  37 2  10
Jul  22.0  5 0  1
Aug  22.0  62 3  8
Sep  20.5  261 13  30
Oct  21.0  213 10  12
Nov  21.0  7 0  6
Dec  19.0  32 2  8

2002 Highest 125  242
(date) (29/01) (27/02)

* Trading in MSCI China Free Index futures commenced on 7 May 2001

Dow Jones Industrial Average futures – trading statistics (2002)
No. of Contracts

trading Total Average Period end

Year/Month days volume daily volume open interest

2002 * 164.5 6,773 41 54

2002 May 19.0 750 39 97
Jun 20.0 894 45 110
Jul 22.0 1,238 56 69
Aug 22.0 724 33 113
Sep 20.5 809 39 91
Oct 21.0 1,086 52 179
Nov 21.0 658 31 217
Dec 19.0 614 32 54

2002 Highest 191 306
(date) (25/07) (07/11)

* Trading in Dow Jones Industrial Average futures commenced on 6 May 2002
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