SFE BULLETIN

www.sfe.com.au

30 Grosvenor Street

Sydney NSW 2000 Australia
Telephone 61 2 9256 0555
Facsimile 61 2 9256 0666

PO Box N680

Grosvenor Place
NSW 1220 Australia

Screen Dealing Bulletin No: 22 / 04

From: SFE Corporation Limited ABN 74 000 299 392
Date of Issue: 234 July 2004
Effective Date: 26t July 2004

BANK BILL MATRIX AVAILABILITY

Participants are advised that subsequent to the successful rollout of software to optimize the calculation of implied
prices on SYCOM Terminals the permitted range for non-sequential Bank Bill Futures spread orders will be
extended from the first 8 to the first 10 contracts.

To assist in the performance of individual terminals Participants are advised to leave open (maximized or
minimized) only those Option pages that are required to perform normal business.

SFE will continue to monitor the performance of Participant Workstations and any further extensions to the
permitted range for non-sequential Bank Bill spread orders will be communicated in subsequent bulletins.

Permitted Matrix Bank Bill Futures Orders

e All Outright Futures Orders

e  Sequential Intra Spread Futures Otrders for all contracts (e.g. H5/ M5, 27/ H8)

e Non sequential Intra Spread Futures Order with both legs in the first 10 contracts (e.g. U4/ U5, Z4/ Z06)
e Non sequential Intra Spread Futures Orders in any contract that “hit” or “lift” an implied price

e  All Inter Spread Orders

Not Permitted Matrix Bank Bill Futures Otrders

e Non sequential resting Intra Spread Futures Orders with either or both leg(s) beyond the first 10 contracts (e.g.
27/ 28, H8/ Z8)

The Permitted spreads for resting orders are indicated by the Red and Blue segments. Non Permitted resting spread
orders as indicated by the Yellow segments.
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Should you have any questions please contact the Business Operations Helpdesk on 9256-0677 or
sycom@sfe.com.au .

Dantd

David Raper
Manager, Business Operations - Derivatives

SFE takes no responsibility for any errors or omissions contained in this bulletin and will not be liable for any reason including without
limitation negligence, for losses, consequential or otherwise, arising from or in connection with decisions made in reliance upon this
information. This information does not substitute for the Business Rules and in the case of inconsistency the Business Rules prevail. Before
acting on any matter contained in this bulletin readers should discuss the matter with their own professional advisers.



