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Feb Mar Apr May Jun

January 180,903.87 369,072.40 -50.98

February 184,085.07 422,473.74 -56.43

March 186,820.86 379,474.58 -50.77

April 149,863.13 194,217.37 -22.84

May 219,733.07 222,258.94 -1.14

June 220,988.40 220,225.42 +0.35

Total 1,142,394.39 1,807,722.45 -36.80

(Expressed in Hong Kong dollars)

Monthly Turnover, Main Board & GEM (in Dollars)

Note: Market turnover values have been adjusted for late reported and rejected sales.

2001 2000
($ mil) ($ mil) % Change
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January 98,075.04 372,840.38 -73.70

February 118,275.58 416,551.90 -71.61

March 107,092.79 256,520.47 -58.25

April 104,446.38 121,695.89 -14.17

May 195,303.67 176,318.29 +10.77

June 241,141.59 161,443.19 +49.37

Total 864,335.05 1,505,370.12 -42.58

Monthly Turnover, Main Board & GEM (in Shares)

Note: Market turnover volumes have been adjusted for late reported and rejected sales.
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Market Value of All Listed Companies
As at the end of June
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January 1,896,492 4,855,137 -60.94

February 2,092,285 5,456,346 -61.65

March 2,144,466 4,599,442 -53.38

April 1,888,272 2,418,212 -21.91

May 2,808,908 2,592,289 +8.36

June 2,940,171 2,531,396 +16.15

Total 13,770,594 22,452,822 -38.67

Monthly Number of  Transactions, Main Board & GEM

2001 2000 % Change

2000

2001

Finance 1,201,538.43 1,027,168.84 +16.98

Utilities 295,356.37 192,483.06 +53.45

Properties 630,475.71 590,974.33 +6.68

Consolidated Enterprises 1,810,337.09 2,518,692.38 -28.12

Industrials 472,182.66 405,482.06 +16.45

Hotels 32,172.96 35,330.27 -8.94

Miscellaneous 8,204.10 37,248.25 -77.98

Main Board Total 4,450,267.33 4,807,379.19 -7.43

GEM 69,939.65 56,112.30 +24.64

Total 4,520,206.98 4,863,491.49 -7.06

2001 2000
($ mil) ($ mil) % Change

Market Value as at the end of June 2000
(Main Board)
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Number of Listed Securities, Main Board & GEM
As at the end of June

Ordinary shares 825 750 +10.00

Preference shares 5 5 0.00

Warrants 292 208 +40.38

Unit trusts 21 21 0.00

Debt securities 215 263 -18.25

Total 1,358 1,247 +8.90

Market Value by Type of Securities, Main Board & GEM
As at the end of June

Equities 4,520,206.98 4,863,491.49 -7.06

Warrants 11,198.73 13,891.33 -19.38

Debt securities 657,849.13* 738,271.74* -10.89

Unit trusts N/A N/A N/A

Total 5,189,254.83 5,615,654.56 -7.59

2001 2000
($ mil) ($ mil) % Change

* Nominal value

Number of Listed Companies
As at the end of June

Finance 59 54 +9.26

Utilities 11 12 -8.33

Properties 101 109 -7.34

Consolidated Enterprises 233 224 +4.02

Industrials 319 295 +8.14

Hotels 14 13 +7.69

Miscellaneous 8 10 -20.00

Main Board Total 745 717 +3.91

GEM 79 29 +172.41

Total 824 746 +10.46

2001 2000 % Change

2001 2000 % Change
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All Ordinaries Index and Hang Seng Index
January 2000 – June 2001

AOI

HSI

Participantships and Trading Right Holders Status
As at the end of June

Exchange Participants* 514 134

Trading 504 134

Non-trading 10 0

Trading Right Holders 38 60

Corporate 2 51

Individual 36 9

Stock Exchange Futures Exchange

* An Exchange Participant must hold at least one Trading Right.
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Hang Seng Index Futures – Volume

Hang Seng Index Futures – Open Interest

Hang Seng Index Options – Volume
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Volume (contracts)

January 308,452 378,148

February 313,922 302,364

March 432,937 373,304

April 309,374 279,103

May 368,555 318,273

June 351,458 270,483
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Volume Volume
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Open Interest (month-end, contracts) 2001 2000
Open Interest Open Interest

(month-end, contracts) (month-end, contracts)

January 32,119 35,317

February 35,514 35,210

March 32,676 32,695

April 33,386 31,146

May 32,375 28,979

June 33,495 27,767
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Volume (contracts) 2001 2000
Volume Volume

(contracts) (contracts)

January 45,781 56,446

February 46,964 44,483

March 74,415 54,704

April 51,732 41,114

May 49,062 31,780

June 45,544 37,672
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Hang Seng 100 Futures – Volume

2001 2000
Volume Volume

(contracts) (contracts)
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Volume (contracts)

January 48 6,228

February 16 3,493

March 10 4,457

April 4 3,139

May – 4,026

June – 2,662

Hang Seng Index Options – Open Interest
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Open Interest (month-end, contracts) 2001 2000
Open Interest Open Interest

(month-end, contracts) (month-end, contracts)

January 15,731 27,168

February 19,476 26,767

March 18,710 19,967

April 15,268 17,259

May 17,638 17,063

June 12,944 11,420

2000

2001
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Volume (contracts)

3-Month HIBOR Futures – Volume

2001 2000
Volume Volume

(contracts) (contracts)

January 66,458 19,695

February 44,076 9,585

March 64,475 22,066

April 43,580 17,658

May 54,404 20,339

June 40,340 26,806
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Open Interest (month-end, contracts)

3-Month HIBOR Futures – Open Interest

January 38,191 17,726

February 37,577 15,836

March 30,789 16,721

April 31,593 15,354

May 36,479 15,827

June 35,000 17,782

2001 2000
Open Interest Open Interest

(month-end, contracts) (month-end, contracts)
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Hang Seng 100 Futures – Open Interest

2001 2000
Open Interest Open Interest

(month-end, contracts) (month-end, contracts)

January 4 170

February 2 151

March – 206

April – 243

May – 225

June – 142

2000

2001
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Jan

Number of SIs

Feb Mar Apr May Jun

Average Daily Settlement Instructions (SIs) Settled in CCASS
(both delivering and receiving SIs are counted)

January 22,407 40,515 7.2 9.2 26.1 26.8

February 22,503 51,558 9.0 12.6 25.5 39.0

March 22,677 42,244 7.0 9.2 26.0 32.9

April 23,224 36,009 7.5 7.9 23.5 30.6

May 25,336 28,028 8.9 9.8 23.8 25.3

June 28,512 29,458 12.1 7.5 27.4 29.1

2001 2000 2001 2000 2001 2000
Number of Number of SIs by share SIs by share SIs by value SIs by value

SIs SIs (billion) (billion) ($ billion) ($ billion)

Average Daily Transactions Handled by CCASS Depository
(both deposit and withdrawal transactions are counted)

January 1,673 2,088 0.8 1.5 1.4 2.1

February 1,172 2,736 1.0 1.7 1.8 3.9

March 1,258 3,014 0.5 1.3 0.8 1.8

April 1,170 1,825 0.8 1.6 2.3 2.6

May 1,282 1,402 1.5 2.2 0.9 1.3

June 1,225 1,170 1.6 1.1 0.8 2.8

2001 2000 2001 2000
2001 2000 Number Number Value of Value of

Number of Number of of share  of share transactions transactions
transactions transactions (billion) (billion) ($ billion) ($ billion)

2000

2001

2000

2001
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Money obligations arising from novated contracts
Money obligations after netting
Funds netted

$ billion

Average Daily Funds Netting Efficiency of CNS Trades

January 18.1 4.7 74.7
February 16.6 3.8 77.4

March 15.4 4.1 73.7
April 16.1 3.6 78.3
May 18.2 3.6 84.9

June 20.4 4.2 78.5

Money obligations
arising from Money obligation Funds netting

2001 novated contracts after netting efficiency
($ billion) ($ billion) (%)

Securities under CCASS Custody
(balances at the end of each month)
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January 844.4 480.3 57.8 55.9

February 849.3 508.3 57.5 56.4

March 805.7 566.5 54.5 55.8

April 814.0 640.5 56.6 58.7

May 842.0 667.9 57.9 59.6

June 865.0 695.5 56.9 60.7

2001 2000 2001 2000
Number of Number of % of issued shares % of issued shares

shares shares of admitted  of admitted
(billion) (billion) securities securities
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January 1,533 1,446 28.7 31.5

February 1,485 1,616 29.4 32.1

March 1,302 1,659 29.6 31.4

April 1,387 1,440 29.9 31.2

May 1,431 1,352 29.3 31.3

June 1,419 1,527 29.2 31.0

2001 2000 2001 2000
Market Market % of market % market
value value capitalisation of  capitalisation of

($ billion) ($ billion) admitted securities admitted securities
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% Settlement efficiency on settlement day (S day)
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Average Daily Settlement Efficiency of CNS Stock Positions

January 99.49 99.95

February 99.44 99.94
March 99.44 99.95
April 99.63 99.97

May 99.70 99.97
June 99.63 99.97

2001 S Day S+1 Day

Settlement efficiency (%)
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Jan Feb Mar Apr May Jun

January 99.25 99.96

February 99.23 99.95

March 99.29 99.95

April 99.23 99.96

May 99.35 99.95

June 99.41 99.97

2000 S Day S+1 Day

Settlement efficiency (%)
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Jan Feb Mar Apr May Jun
Money obligations arising from novated contracts
Money obligations after netting
Funds netted

January 32.6 5.7 82.6

February 40.1 6.2 84.1

March 30.3 5.6 80.8

April 21.2 5.2 76.1

May 19.4 4.7 75.6

June 19.2 4.3 77.5

Money obligations
arising from Money obligation Funds netting

2000 novated contracts after netting efficiency
($ billion) ($ billion) (%)

Average Daily Funds Netting Efficiency of CNS Trades (continued)


