
      TAIFEX Newsletter | No. 113 | March 2015 

 1 

 

I. News and Events 

– Market Close on Make-up day for Children's Day and Tomb Sweeping Day 

TAIFEX will be closed on Friday April 3 and on Monday April 6, a make-up day for Children's Day 

and Tomb Sweeping Day, respectively.  

II. Statistics 

– TAIFEX Trading Volume 

Contract Ticker 
Monthly Volume YTD Volume 

Jan – Feb 2015 

ADV 

Jan - Feb 2015 

Month-End OI 

Feb 2015 February 2015 February 2014 

Index Futures 

TX 1,190,985 12.2% 1,451,084 13.9% 3,596,562 11.8% 108,987 65,468 

MTX 632,948 6.5% 797,481 7.6% 2,023,504 6.6% 61,318 26,342 

TE 56,989 0.6% 49,036 0.5% 158,263 0.5% 4,796 3,597 

TF 46,966 0.5% 46,580 0.4% 119,813 0.4% 3,631 4,679 

XIF 9,423 0.1% 8,196 0.1% 22,053 0.1% 668 391 

GTF 171 0.0% 358 0.0% 382 0.0% 12 54 

T5F 2 0.0% 0 0.0% 6 0.0% 0 0 

Index Options 

TXO 7,227,039 74.1% 7,660,052 73.2% 22,837,943 75.0% 692,059 871,688 

TEO 10,939 0.1% 12,012 0.1% 30,268 0.1% 917 3,202 

TFO 12,037 0.1% 11,204 0.1% 38,820 0.1% 1,176 2,478 

XIO 11 0.0% 15 0.0% 39 0.0% 1 0 

GTO 0 0.0% 0 0.0% 0 0.0% 0 0 

Single Stock Futures  544,547 5.6% 415,774 4.0% 1,584,829 5.2% 48,025 123,025 

Equity Options  7,925 0.1% 7,805 0.1% 18,543 0.1% 562 2,349 

Interest Rate Futures GBF 0 0.0% 0 0.0% 0 0.0% 0 0 

Metal 

TGF 4,047 0.0% 3,419 0.0% 8,473 0.0% 257 450 

GDF 0 0.0% 0 0.0% 0 0.0% 0 0 

TGO 3,992 0.0% 5,787 0.1% 9,908 0.0% 300 1,430 

        Total  9,748,021 100% 10,468,803 100% 30,449,406 100% 922,709 1,105,153 

Legend： 

TX: TAIEX Futures, MTX: Mini-TAIEX Futures, T5F: Taiwan 50 Futures, TE: Electronic Sector Index Futures, TF: Finance Sector Index Futures, 

GBF: 10-year Government Bond Futures, GDF: Gold Futures, GTF: Taipei Exchange Stock Index Futures, XIF: Non-Finance Non-Electronics 

Sub-Index Futures, TGF: NT Dollar Gold Futures, TXO: TAIEX Options, TEO: Electronic Sector Index Options, TFO: Finance Sector Index 
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Options, GTO: Taipei Exchange Stock Index Options, XIO: Non-Finance Non-Electronics Sub-Index Options, TGO: NTD-Denominated Gold 

Options 

– Distribution of Participants 

 Participants Jan - Feb 2015 2014 2013 

Institutional Investors 

Securities Proprietary Trading 

53.62% 

0.20% 

49.97% 

0.24% 

48.46% 

0.21% 

Futures Proprietary Trading 44.03% 39.47% 36.71% 

Securities Investment Trusts 0.03% 0.02% 0.03% 

Foreign Investors 8.61% 9.49% 10.85% 

Commodity Pool Operators 0.13% 0.07% 0.03% 

Other Institutional Investors 0.62% 0.68% 0.63% 

Retail Investors Retail Investors 46.38% 50.03% 51.54% 

– Eurex/TAIFEX Link Trading Volume 

Contract 

Monthly Volume ADV 
YTD Volume 

Jan - Feb 2015 

ADV 

Jan - Feb 2015 
February  

2015 

January  

2015 

February  

2015 

January  

2015 

FTX 4,686 14,168 391 708 18,854 589 

OTX 7,768 26,655 647 1,333 34,423 1,076 

Total 12,454 40,823 1,038 2,041 53,277 1,665 

 


