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Derivatives market
1. Investors’ accounts

Investors’ acoounts

Months Active Accounts Trading active accounts Mobility Daily avg. volume
35,348 1,893 5.36% 23,292
35,391 2,211 6.25% 54,149
35,456 1,890 5.33% 18,621
35,525 2,126 5.98% 39,384

Note:

Active Accounts: Codes that are eligble to make transactions
Trading Active accounts: Codes that make transactions

Mobility: Percentage of trading active accounts versus the total active acoounts
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2. Investors' participation in the Derivatives Market

Open Interest

(Data of: 28/02/2020)

Derivatives Market

Open Interest

number

|. Domestic Investors 268,862 .
Households 236,217 82.73
Insurance Corporations 190 0.07
Pension funds 0 0.00
Money market funds (MMFs) 1,700 0.60
Non-MMF investment funds 11,339 3.97
Deposit-taking Corporations 1,449 0.51
Other financial intermediaries 5,687 1.99
Non-Profit Institutions serving Households 32 0.01
Non-Financial Corporations 12,248 4.29
Central Governemnt 0 0.00
Insurance Funds 0 0.00
Social Security Funds 0 0.00
Institutions and bodies of the European Union 0 0.00
II. Foreign Investors 16,681 5.84
Households 12,232 4.28
Deposit-taking Corporations 900 0.32
Other financial intermediaries 0 0.00
Non-Financial Corporations 1,227 0.43
Institutions and bodies of the European Union 641 0.22
Non-MMF investment funds 1,681 0.59
IIl. Other Not Identified 0 0.00

ota 85,54 00.00
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2. Investors' participation in the Derivatives Market
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Trading Activity Analysis per Investor Category

Derivatives Market
Transactions Volume
Dec-19  Jan-20 Feb-20

Transactions Val
Dec-19 Feb-20
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Derivatives market

Geographical Allocation (%) of Foreing Investors
Derivatives Market

Open Interests

Dataof Dec-19 Jan-20  Feb-20
CYPRUS (CY) 19% 21% 42%
AUSTRALIA (AU) 0% 0% 0%
GREAT BRITAIN (GB) % 8% 9%
LUXEMBURG (LU) 12%| 12% 7%
|MARSHALL ISLANDS (MH) 0% 0% 2%
CAYMAN ILSANDS (KY) 0% 0% 0%
U.S.A. (US) 0% 0% 0%
BELIZE (BZ) 0% 0% 1%
LIBERIA (LR) 0% 0% 0%
BULGARIA (BG) 3% 3% 0%
TURKEY (TR) 59% 56% 39%
Geographical Allocation (%) of Foreign Investors
Derivatives Market
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1% 2%
LUXEMBURG (LU)
%
CYPRUS (CY)
42%
mCYPRUS (CY)
= GREAT BRITAIN (GB)
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0% 9%
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Geographical Allocation (%) of Domestic Investors
Derivatives Market

Open Interests
Dataof Dec-19 Jan-20  Feb-20

EAST MACEDONIA-THRACE 0% 0% 1%
ATTICA 4% 71% 76%
NORTH AEGEAN 1% 1% 1%
WEST MACEDONIA 1% 1% 1%
WEST GREECE 2% 2% 1%
EPIRUS 1% 1% 1%
THESSALY 2% 2% 2%
IONIAN ISLANDS 0% 0% 0%
CENTRAL MACEDONIA 6% 6% 8%
CRETE 2% 4% 3%
SOUTH AEGEAN 1% 1% 0%
PELOPONNESE 2% 2% 2%
CENTRAL GREECE 8% 8% 4%

Geographical Allocation (%) of Domestic Investors
Derivatives Market
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3. Investors participation in Futures

Open Interest

(Data of: 28/02/2020)

Futures

Open Interest

number
|. Domestic Investors 264,995
Households 234,208 83.15
Insurance Corporations 190 0.07
Pension funds 0 0.00
Money market funds (MMFs) 1,700 0.60
Non-MMF investment funds 11,339 4.03
Deposit-taking Corporations 792 0.28
Other financial intermediaries 4,486 1.59
Non-Profit Institutions serving Households 32 0.01
Non-Financial Corporations 12,248 4.35
Central Governemnt 0 0.00
Insurance Funds 0 0.00
Social Security Funds 0 0.00
Institutions and bodies of the European Union 0 0.00
II. Foreign Investors 16,681 5.92
Households 12,232 434
Deposit-taking Corporations 900 0.32
Other financial intermediaries 0 0.00
Non-Financial Corporations 1,227 0.44
Institutions and bodies of the European Union 641 0.23
Non-MMF investment funds 1,681 0.60
IIl. Other Not Identified 0 0.00
ota 81,676 00.00
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Trading Activity Analysis per Investor Category

Futures
Transactions Volume
Dec-19  Jan-20 Feb-20

Transactions Val
Dec-19 Feb-20
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Geographical Allocation (%) of Foreing Investors
Futures

Open Interests

Dataof Dec-19 Jan-20  Feb-20

CYPRUS (CY) 19%| 21%|  42%
AUSTRALIA (AU) 0% 0% 0%
GREAT BRITAIN (GB) 7% 8% 9%
LUXEMBURG (LU) 12%|  12% 7%
[MARSHALL ISLANDS (MH) 0% 0% 2%
CAYMAN ILSANDS (KY) 0% 0% 0%
USA. (US) 0% 0% 0%
BELIZE (B2) 0% 0% 1%
LIBERIA (LR) 0% 0% 0%
BULGARIA (BG) 3% 3% 0%
TURKEY (TR) 59%| 56%|  39%

Geographical Allocation (%) of Foreign Investors
Futures
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Geographical Allocation (%) of Domestic Investors
Futures

Open Interests

Dataof Dec-19 Jan-20  Feb-20

EAST MACEDONIA-THRACE 0% 0% 1%
ATTICA 4% 71% 76%
NORTH AEGEAN 1% 2% 1%
WEST MACEDONIA 1% 1% 0%
WEST GREECE 2% 2% 1%
EPIRUS 1% 1% 2%
THESSALY 2% 2% 2%
IONIAN ISLANDS 0% 0% 0%
CENTRAL MACEDONIA 6% 6% 8%
CRETE 2% 4% 3%
SOUTH AEGEAN 1% 1% 0%
PELOPONNESE 2% 2% 2%
CENTRAL GREECE 8% 8% 4%

Geographical Allocation (%) of Domestic Investors
Futures
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Derivatives market
4. Investors participation in Index Futures

Index Futures

Position Accounts

(Data of: 28/02/2020) Open Interest

number number

|. Domestic Investors 284 5,315
Households 260 88.44 1,959 23.73
Insurance Corporations 0 0.00 0 0.00
Pension funds 0 0.00 0 0.00
Money market funds (MMFs) 2 0.68 1,700 20.60
Non-MMF investment funds 7 2.38 750 9.09
Deposit-taking Corporations 2 0.68 665 8.06
Other financial intermediaries 7 2.38 136 1.65
Non-Profit Institutions serving Households 1 0.34 25 0.30
Non-Financial Corporations 5 1.70 0 0.00
Central Governemnt 0 0.00 80 0.97
Insurance Funds 0 0.00 0 0.00
Social Security Funds 0 0.00 0 0.00
Institutions and bodies of the European Union 0 0.00 0 0.00
II. Foreign Investors 10 3.40 2,939 35.61
Households 2 0.68 9 0.11
Deposit-taking Corporations 2 0.68 801 9.70
Other financial intermediaries 0 0.00 0 0.00
Non-Financial Corporations 2 0.68 257 311
Institutions and bodies of the European Union 1 0.34 641 1.77
Non-MMF investment funds 3 1.02 1,231 14.91
1l Other Not Identified 0 0.00 0 0.00

ota 94 00.00 8,254 00.00
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Derivatives market

4. Investors participation in Index Futures

80 -
701 — e »\(}
a0 | O — 72.79 71.82
50 | O — 61.24 61.79 67.72 64.39
56.38
40 55.19
30 -
20 -
10 | Q= Greek investors (%)
0
Jul-19 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20
100 -
0= Foreign investors (%)
80 -
60 - 4362 4481
» o 38.76 38.21 3208 2721 2818 35.61
- — ) . .
—_—— —]
20 -
0
Jul-19 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20

Index Futures

Allocation

II. Foreign Investors /

35.6%

|. Domestic Investors
64.4%




AflAnumbers

Derivatives market

Trading Activity Analysis per Investor Category

Index Futures
Transactions Volume
Dec-19  Jan-20 Feb-20

Transactions Val
Dec-19 Feb-20
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Derivatives market

Geographical Allocation (%) of Foreing Investors
Index Futures

Open Interests
Dataof Dec-19 Jan-20  Feb-20

CYPRUS (CY) 4% 3% 3%
AUSTRALIA (AU) 0% 0% 0%
GREAT BRITAIN (GB) 34%|  37%|  49%
LUXEMBURG (LU) 62%| 60%|  40%
[MARSHALL ISLANDS (MH) 0% 0% 8%
CAYMAN ISLANDS (KY) 0% 0% 0%
USA. (US) 0% 0% 0%
FRANCE (FR) 0% 0% 0%
BULGARIA (BG) 0% 0% 0%
LIBERIA (LR) 0% 0% 0%

Geographical Allocation (%) of Foreign Investors
Index Futures
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Derivatives market

Geographical Allocation (%) of Domestic Investors
Index Futures

Open Interests
Dataof Dec-19 Jan-20  Feb-20

EAST MACEDONIA-THRACE 0% 0% 0%
ATTICA 91% 90% 90%
NORTH AEGEAN 0% 0% 0%
WEST MACEDONIA 0% 0% 1%
WEST GREECE 1% 0% 1%
EPIRUS 0% 2% 1%
THESSALY 1% 0% 0%
IONIAN ISLANDS 0% 0% 0%
CENTRAL MACEDONIA 4% 3% 5%
CRETE 0% 0% 1%
SOUTH AEGEAN 0% 0% 0%
PELOPONNESE 0% 0% 1%
CENTRAL GREECE 3% 3% 0%

Geographical Allocation (%) of Domestic Investors
Index Futures
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5. Investors participation in Stock Futures

Open Interest Stock Futures
(Data of: 28/02/2020) Position Accounts Open Interest
number number %
|. Domestic Investors 3,807 259,680 94.97
Households 3,695 95.70 232,249 84.94
Insurance Corporations 4 0.10 190 0.07
Pension funds 0 0.00 0 0.00
Money market funds (MMFs) 0 0.00 0 0.00
Non-MMF investment funds 14 0.36 10,589 3.87
Deposit-taking Corporations 1 0.03 127 0.05
Other financial intermediaries 50 1.30 4,350 1.59
Non-Profit Institutions serving Households 1 0.03 7 0.00
Non-Financial Corporations 42 1.09 12,168 4.45
Central Governemnt 0 0.00 0 0.00
Insurance Funds 0 0.00 0 0.00
Social Security Funds 0 0.00 0 0.00
Institutions and bodies of the European Union 0 0.00 0 0.00
1. Foreign Investors 54 1.40 13,742 5.03
Households 44 1.14 12,223 4.47
Deposit-taking Corporations 1 0.03 99 0.04
Other financial intermediaries 0 0.00 0 0.00
Non-Financial Corporations 7 0.18 970 0.35
Non-MMF investment funds 2 0.05 450 0.16
1l Other Not Identified 0 0.00 0 0.00
ota 86 00.00 4 00.00
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Trading Activity Analysis per Investor Category

Stock Futures
Transactions Volume
Data  Dec-19 Jan-20 Feb-20

Transactions Val
Data  Dec-19 Feb-20
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Derivatives market

Geographical Allocation (%) of Foreing Investors
Stock Futures

Open Interests
Dataof Dec-19 Jan-20  Feb-20

CYPRUS (CY) 23%|  25%| 51%
BELIZE (B2) 0% 0% 1%
GREAT BRITAIN (GB) 0% 0% 1%
LUXEMBURG (LU) 0% 0% 0%
|MARSHALL ISLANDS (MH) 0% 0% 0%
CAYMAN ISLANDS (KY) 0% 0% 0%
USA. (US) 0% 0% 0%
LIBERIA (LR) 0% 0% 0%
BULGARIA (BG) 4% 4% 0%
TURKEY (TR) 3% 1%  47%

Geographical Allocation (%) of Foreign Investors
Stock Futures
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Derivatives market

Geographical Allocation (%) of Domestic Investors
Stock Futures

Open Interests
Dataof Dec-19 Jan-20  Feb-20

EAST MACEDONIA-THRACE 0% 0% 1%
ATTICA 4% 71% 5%
NORTH AEGEAN 1% 2% 1%
WEST MACEDONIA 0% 1% 1%
WEST GREECE 2% 2% 1%
EPIRUS 1% 1% 2%
THESSALY 2% 2% 2%
IONIAN ISLANDS 0% 0% 0%
CENTRAL MACEDONIA 6% % 8%
CRETE 2% 4% 3%
SOUTH AEGEAN 1% 1% 0%
PELOPONNESE 2% 2% 2%
CENTRAL GREECE 9% 8% 4%

Geographical Allocation (%) of Domestic Investors
Stock Futures
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Derivatives market
6. Investors participation in Options

Open Interest Options
(Data of: 28/02/2020) Open Interest
number
|. Domestic Investors KR
Households 2,009 51.95
Insurance Corporations 0 0.00
Pension funds 0 0.00
Money market funds (MMFs) 0 0.00
Non-MMF investment funds 0 0.00
Deposit-taking Corporations 657 16.99
Other financial intermediaries 1,201 31.06
Non-Profit Institutions serving Households 0 0.00
Non-Financial Corporations 0 0.00
Central Governemnt 0 0.00
Insurance Funds 0 0.00
Social Security Funds 0 0.00
Institutions and bodies of the European Union 0 0.00
II. Foreign Investors 0 0.00
Households 0 0.00
Deposit-taking Corporations 0 0.00
Other financial intermediaries 0 0.00
Non-Financial Corporations 0 0.00
I1l. Other Not Identified 0 0.00
ota 86 00.00
| Bopennerest |
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7. Investors participation in Index Options

Index Options

(Data of: 28/02/2020) Position Accounts Open Interest
number % number
|. Domestic Investors 155 100.00 2,147
Households 106 68.39 583 27.15
Insurance Corporations 0 0.00 0 0.00
Pension funds 0 0.00 0 0.00
Money market funds (MMFs) 0 0.00 0 0.00
Non-MMF investment funds 0 0.00 0 0.00
Deposit-taking Corporations 18 11.61 573 26.69
Other financial intermediaries 31 20.00 991 46.16
Non-Profit Institutions serving Households 0 0.00 0 0.00
Non-Financial Corporations 0 0.00 0 0.00
Central Governemnt 0 0.00 0 0.00
Insurance Funds 0 0.00 0 0.00
Social Security Funds 0 0.00 0 0.00
Institutions and bodies of the European Union 0 0.00 0 0.00
II. Foreign Investors 0 0.00 0 0.00
Households 0 0.00 0 0.00
Deposit-taking Corporations 0 0.00 0 0.00
Other financial intermediaries 0 0.00 0 0.00
Non-Financial Corporations 0 0.00 0 0.00
IIl. Other Not Identified 0 0.00 0 0.00
0 00.00 / 00.00
I I Open Interest ——o—— Position Accounts I
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8. Investors participation in Stock Options

Open Interest Stock Options
(Data of: 28/02/2020) Position Accounts Open Interest
number % number
|. Domestic Investors 72 100.00 1,720
Households 49 68.06 1,426 82.91
Insurance Corporations 0 0.00 0 0.00
Pension funds 0 0.00 0 0.00
Money market funds (MMFs) 0 0.00 0 0.00
Non-MMF investment funds 0 0.00 0 0.00
Deposit-taking Corporations 8 11.11 84 4.88
Other financial intermediaries 15 20.83 210 12.21
Non-Profit Institutions serving Households 0 0.00 0 0.00
Non-Financial Corporations 0 0.00 0 0.00
Central Governemnt 0 0.00 0 0.00
Insurance Funds 0 0.00 0 0.00
Social Security Funds 0 0.00 0 0.00
Institutions and bodies of the European Union 0 0.00 0 0.00
II. Foreign Investors 0 0.00 0 0.00
Households 0 0.00 0 0.00
Deposit-taking Corporations 0 0.00 0 0.00
Other financial intermediaries 0 0.00 0 0.00
Non-Financial Corporations 0 0.00 0 0.00
IIl. Other Not Identified 0 0.00 0 0.00
Total (I+I+111) 72 100.00 1,720 100.00
I Il Open Interest. = Position Accounts I
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9. Investors participation upon Open Interests - Historical Data

Percentage Upon Open Interest

Domestic Investors Foreign Investors
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Dec-2019f 87.62 0.00 0.93 3.78 0.17 0.55 0.00 2.81 0.00 | 95.85 2.70 0.07 0.00 0.49 4.15
0.00 0.11 3.61

Jan-2020§  90.79 0.00 | 0.83 1.24 0.20 056 | 0.00 | 276 | 0.00 | 96.39 2.63 0.09
Feb-2020| 82.73 0.00 | 0.60 3.97 0.51 199 | 001 | 429 | 000 | 9416 | 4.28 0.32 0.00 0.43 5.84
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Jan-2020f 91.12 0.00 | 0.84 1.25 0.05 033 | 0.00 | 278 | 0.00 | 96.37 2.65 0.09 0.00 0.00 3.63
Feb-2020{ 83.15 0.00 | 0.60 4.03 0.28 159 | 001 | 435 | 000 | 94.08 | 434 0.32 0.00 0.00 5.92
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Dec-2019f  27.40 0.00 | 31.41| 10.18 1.89 047 | 0.00 | 0.00 | 143 | 72.79 0.00 2.38 0.00 0.00 | 27.21
Jan-2020f 31.48 0.00 | 32.05| 6.82 0.95 047 | 0.00 | 0.00 [ 005 j 71.82 0.07 3.38 0.00 0.00 | 28.18
Feb-2020| 23.73 0.00 | 20.60 | 9.09 8.06 165 | 030 | 0.00 | 097 | 64.39 0.11 9.70 0.00 311 | 35.61

Index Futures
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Percentage Upon Open Interest

Domestic Investors Foreign Investors
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Dec-2019| 22.26 0.00 0.00 0.00 17.12 60.62 | 0.00 | 0.00 0.00 | 100.00f 0.00 0.00 0.00 0.00 0.00
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10. Derivatives market figures overview

0 ae e dex Optio 0 e ock Optio ota
Nov-2019 50,442 4,724 432,980 996 489,142
Dec-2019 39,914 3,018 985,126 778 1,028,836
Jan-2020 40,762 4,105 344,971 1,196 391,034
Feb-2020 51,649 5,072 729,398 1,554 787,673
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11. Notes - Clarifications

Investors' Codification
Domestic Investors

Description Constituents

Natural Persons

Individual Enterprises

Joint Investors Shares (JISs) or Co-owners Investors Shares

Other cases

Non-life insurance corporations

Life and non-life insurance to individual units or groups of units

Pension & Subsidiary Funds

Reinsurance to other insurance corporations

Insurance Brokerage

UCITS) Investment funds including investment trusts, unit trusts and other collective
investment schemes whose shares or units are close substitutes for deposits

Public investment funds

Other cases

Open-ended investment funds whose investment fund shares or units are, at the request of the
holders, repurchasedor redeemed directly or indirectly out of the undertaking's assets

Closed-ended investment funds with a fixed share capital, where investors entering or leaving
the fund must buy or sell existing shares

Real estate investment funds

Investment funds investing in other funds (‘finds of funds'’)

Hedge funds covering a range of collective investment schemes, involving high minimum
investments, light regulation, and a range of investment strategies

Other cases

Central Bank

Commercial banks, 'universal' banks, ‘all purpose’ banks

Savings banks (including trustee savings banks and savings banks and loan associations) &
cooperative banks

Foreign Credit Institutions' Branches in Greece

Specialized banks (e.g. merchant banks, issuing houses, private banks)

Electronic money institutions principally engaged in financial intermediation

Public Credit Institutions (e.g. Deposit & Loans Fund)

Other cases

Financial vehicle corporations engaged in securitisation trasanctions (FVC)

Security and derivative dealers (ATHEX Members)

Security and derivative dealers (non ATHEX Members)

Financial corporations engaged in lending

Charity Organizations, Church

Associations

Other cases

National private non-financial corporations

Public Corporations Mainly Active in Goods Production and Non-Financial Services

Foreign controlled non-financial corporations

Other cases

Entities of Central Government (Ministries)

Central Government Legal Entities & Public Corporations

Other cases

Local Governemnt Organizations and Related Supervised Bodies

Social security funds

Other cases

Institutions and bodies of the European Union

Non-Categorized Investors with Registered Office in Greece
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11. Notes - Clarifications

Investors' Codification
Foreign Investors

Description Constituents

Natural Persons

Individual Enterprises

Joint Investors Shares (JISs) or Co-owners Investors Shares

Other cases

Non-life insurance corporations

Life and non-life insurance to individual units or groups of units

Pension & Subsidiary Funds

Reinsurance to other insurance corporations

Insurance Brokerage

Other cases

Pension funds

Mututal Funds

(UCITS) Investment funds including investment trusts, unit trusts and other collective investment
schemes whose shares or units are close substitutes for deposits

Public investment funds

Other cases

Open-ended investment funds whose investment fund shares or units are, at the request of the
holders, repurchasedor redeemed directly or indirectly out of the undertaking's assets
Closed-ended investment funds with a fixed share capital, where investors entering or leaving the
fund must buy or sell existing shares

Real estate investment funds

Investment funds investing in other funds (ffinds of funds')

Hedge funds covering a range of collective investment schemes, involving high minimum
investments, light regulation, and a range of investment strategies

Other cases

Central Bank

Commercial banks, 'universal' banks, ‘all purpose’ banks

Savings banks (including trustee savings banks and savings banks and loan associations) &
cooperative banks

Foreign Credit Institutions' Branches in Greece

Specialized banks (e.g. merchant banks, issuing houses, private banks)

Electronic money institutions principally engaged in financial intermediation

Public Credit Institutions (e.g. Deposit & Loans Fund)

Other cases

Financial vehicle corporations engaged in securitisation trasanctions (FVC)

Security and derivative dealers (ATHEX Members)

Security and derivative dealers (non ATHEX Members)

Financial corporations engaged in lending

Other cases

Trade Unions

Charity Organizations, Church

Associations

Other cases

National private non-financial corporations

Public Corporations Mainly Active in Goods Production and Non-Financial Services
Foreign controlled non-financial corporations

Other cases

Entities of Central Government (Ministries)

Central Government Legal Entities & Public Corporations

Other cases

Local Governemnt Organizations and Related Supervised Bodies

Social security funds

Other cases

Institutions and bodies of the European Union

Non-member countries and international organizations non-resident of EU

Non-Categorized Investors with Registered Office outside Greece

Other Not Identified
Investors with non-registered Office
Joint Holders with Greek and Foreign Members




110, Athinon Ave. GR 104 42 Athens

ATHEX tel. (+30)210-33.66.800, fax (+30)210-33.66.101
Athens Stock Exchange www.athexgroup.gr



	Αρχική σελίδα (Φεβρουάριος 2020) ΕΝ.docx
	AXIANUMBERS_der.xls
	Derivatives_TOTAL_Volume & Foreigh & Domestic_GRAPHS Feb20.xls
	AXIANUMBERS_der.xls
	Derivatives_FUT_Volume & Foreigh & Domestic_GRAPHS Feb20.xls
	AXIANUMBERS_der.xls
	Derivatives_IF_Volume & Foreigh & Domestic_GRAPHS Feb20.xls
	AXIANUMBERS_der.xls
	Derivatives_SF_Volume & Foreigh & Domestic_GRAPHS Feb20.xls
	AXIANUMBERS_der.xls
	Back Cover ENG.pdf

