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I. News and Events 

– Market closes on make-up day for Dragon Boat Festival 

TAIFEX will be closed for trading on Friday June 19, a make-up day for Dragon Boat Festival. 

– TAIFEX to Hold Annual Shareholders’ Meeting 

TAIFEX will hold its annual shareholders’ meeting at 2:00 pm on Thursday June 25, 2015. The 

meeting will be convened in TAIFEX auditorium on the 6th floor, at 100 Roosevelt Rd., Sec. 2, 

Taipei. 

– TAIFEX announced subsidy program for FCMs  

In order to promote Eurex/TAIFEX Link products and other futures and options products, TAIFEX 

plans to subsidize FCMs’ business promotion activities for the second half of the year. According to 

this plan, TAIFEX will have a maximum extra 45% subsidy for the first time for on-campus 

promotions as well as promotion activities targeting at futures trust enterprises, managed futures 

enterprises and other futures service enterprises. 

II. Statistics 

– TAIFEX Trading Volume 

Contract Ticker 

Monthly Volume 
YTD Volume 

Jan – May 2015 

ADV 

Jan - May 

2015 

Month-End OI 

May 2015 May 2015 May 2014 

Index Futures 

TX 2,527,096 11.6% 1,831,339 12.9% 11,085,311 11.7% 116,687 80,076 

MTX 1,438,159 6.6% 958,100 6.7% 6,187,808 6.5% 65,135 39,792 

TE 126,738 0.6% 91,572 0.6% 519,204 0.5% 5,465 5,186 

TF 151,568 0.7% 92,775 0.7% 466,126 0.5% 4,907 4,148 

XIF 12,921 0.1% 12,105 0.1% 59,824 0.1% 630 433 

GTF 272 0.0% 372 0.0% 1,309  0.0% 14 53 

T5F 14 0.0% 30 0.0% 54 0.0% 1 0 

Index Options 

TXO 16,223,018 74.4% 10,700,062 75.2% 70,937,336 74.9% 746,709 1,231,472 

TEO 38,558 0.2% 15,536 0.1% 127,482 0.1% 1,342 4,981 

TFO 55,802 0.3% 21,565 0.2% 157,271 0.2% 1,655 7,150 

XIO 47 0.0% 18 0.0% 153  0.0% 2 6 

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



      TAIFEX Newsletter | No. 116 | June 2015 

2 

 

Contract Ticker 

Monthly Volume 
YTD Volume 

Jan – May 2015 

ADV 

Jan - May 

2015 

Month-End OI 

May 2015 May 2015 May 2014 

Single Stock Futures  1,208,973 5.5% 488,024 3.4% 5,099,580 5.4% 53,680 153,608 

Equity Options  10,032 0.0% 8,886 0.1% 49,201 0.1% 518 3,847 

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

Metal 

TGF 3,695 0.0% 3,720 0.0% 22,938 0.0% 241 560 

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

TGO 4,351 0.0% 3,183 0.0% 25,289  0.0% 266 2,675 

        Total  21,801,244 100% 14,227,287 100% 94,738,886 100% 997,252 1,533,987 

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 

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 - May 2015 2014 2013 

Institutional Investors 

Securities Proprietary Trading 

53.80% 

0.19% 

49.97% 

0.24% 

48.46% 

0.21% 

Futures Proprietary Trading 43.28% 39.47% 36.71% 

Securities Investment Trusts 0.04% 0.02% 0.03% 

Foreign Investors 9.61% 9.49% 10.85% 

Commodity Pool Operators 0.11% 0.07% 0.03% 

Other Institutional Investors 0.57% 0.68% 0.63% 

Retail Investors Retail Investors 46.20% 50.03% 51.54% 

– Eurex/TAIFEX Link Trading Volume 

Contract 

Monthly Volume ADV 
YTD Volume 

Jan - May 2015 

ADV 

Jan - May 2015 
May  

2015 

April  

2015 

May  

2015 

April  

2015 

FTX 11,715 13,959 617 698 59,810 643 

OTX 16,299 19,674 858 984 91,685 986 

Total 28,014 33,633 1,474 1,682 151,495 1,629 

 


