SFE Circular

CIRCULAR

To: Associate Members
Floor Members
Local Members

No: 280/98

Monthly Volume & Open Interest Report

Please find attached the September 1998 volume and open interest for:

- Sydney Futures Exchange (SFE)
- New Zealand Futures and Options Exchange (NZFOE)
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30 - 32 Grosvenor Street
Sydney NSW 2000

Australia

Telephone +61 (0)2 9256
0555

Facsimile +61 (0)2 9256
0666

http://sfein.sfe.com.au/sf.../4676084f7b59aa014a25669d000af0e0?OpenDocumen 28/05/01
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SFE COMTRACTS LIOHTHLY WOLITHE
SEP 1993 [22 days) SEP 1997 [22 days) TOTAL JONTOSEP 12
CODE ELOQR SYCOM OTa L ELOOR SYCOM OTal SHCHG(N  FLOOR  SYC
FUTURES
Al Ordinaries 5PI5 oo 405 383 A7 436 dez2 19 315265 24,3749 339,644 363 2425 062 302,
A0 Cay Bank: Bills IR 51325 148 555 aoogen 521296 40,551 a6, 947 603 % 5376 446 244,
3 Year Bonds VB 1175235 185,992 1361 227 B6A07T 112 287 981,364 38T TAv4383 1,263,
10 Year Bonds iB 636 380 115,248 T E2E  S13735 85 8448 599,683 25.3% 3016639 211,
M S Bactricity ME I 1,466 1465 1] i 21 BER1.0% 1] 4,
WG Becricity WE I HL2) Add 1] 17 17 300.0% 1] 3
Firee Wil Fut 1] 191 191 I 1] 1] n'a I 1,
Greasy Winal Gy I 1,140 1.140 1000 2 1,002 13.8% 1] T
Broad ‘ilfool By I H 3 1] I 0 nfa 1]
heat i'H I a5 854 268 173 1.041 -18.0% 1] &,
Delisted Contracts I I I 1] I 0 n'a 1]
SHARE FUTURES
AN Shares oM 12 I 22 G I B 266.7% 157
BHP Shares EH 187 I 187 5,152 I adaz -B64% 4815
Foster's Shares FE 1] 1] 0 0 1] 1] nfa 0
hikd Shares IM I I I b I 3 n'a 11
MAB Shares ME a3 I a3 127 I 127 -26ET 538
Mews Caorp. Shares MU 1] 1] 0 2 1] 2 nfa 165
Pacific Dunlop Shares FC 1] 1] 0 0 1] a nfa A0
Rio Tinta Shares co I I I b I 3 nfa &z
Telstra hs@alment Feceipt TR [i11] I B0 I I ] n'a 380
Telsira Shares TE I I I 1] I 0 n'a 1]
izstpac Shares BC 1] 1] 1} 1} 1] 1] n'a Ga0
MAC Shares M 52 I a2 am I am B2 TG
TOTA L SHY RE FUTURES 414 ] 414 593 I a0098 0 -BIZ6T T.rad
TOTAL FUTURES 2 Q68 FIT 512 467 3,421,094 2226230 263 478 290,217 J0.8% || 12700274 3261,
OFTIOM 5=
Al Ordinaries SPIS oo 25556 1,983 ars3aa 85,136 346 25,4831 2.4% 587 6AT 11,
90 Cay Bank: Bills IR 4s024 1,734 49 758 a0 p0G 5 30,011 447 % G52 375 M,
3 ‘ear Bonds VB 12281 5,370 17 75 2804 1,650 29,684 -40.2% 174,507 a7,
10 Year Bonds iB 42402 9,466 a1 BER A3 532 11,681 Ea213  -I0.A% 188,313 2z,
Greasy Mool Gy 1] 2 2 1} 1] 1] n'a 1}
iheat i'H I ary e 292 i M3 20.4% 1] 1,
TOTAL OPTIONS i 188 363 18,932 207295 ZHGOE0 13,702 2roess  -I34Y 1,702 852 182,
TOToL | 157100 531,388 JEDD A8 2483519 277 180 2 7R 999 A6 (L0403 126 3434
" BREAKDOVIM OPTION S WO LUINE
SEF 1993 JONTO SEF 1993
COMT R CT SERIOL OND OTHER| $SERIAL QMO OTHER
Al Ords 5P 2561 1] 4,078 21,801 o A76 928
31 Bonds 4314 5,370 8 D&Y 3,448 50 f7h 147 1249
10-4T Bond 3] ¥ 691 28819 20,847 Ta03 250 036
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Y NEWZEALAND FUTURES AND OPTIONS EXCHANGE

September 19938

SFE MARKET DATA SERVICES
Volume and Open Interest Summary

NIFOE CONTRACTS MONTHLY 0L UME YEARTODATEYOL UME
SEF 1933  SEP 1947 JOMTOSEP 1998 JAMTOSEP 1997 End Se
CODE | (“Paaws) (22 daws] % Chg {189 davs] {185 a3 vw) % Chg 1988
FUTURES*
NZSE-10 Capital 5P TI 44 A0 -18% 14519 2,308 -3
a0-Day Bank Bills BE 123,252 8,166 40 gz 924 T2, 206 o S 45
3 Stock™ TY 2,795 G 460 AT 15,670 33,893 A 1
10-Yr Stock™ TH 1487 2999 1T T2 13,702 -3
Trade Wkighted Index T 1} 1} nia 220 1] nia
NZ Bectricity NI EHM i 218 89 2,332 373 S3EY
Delisted Contracts 1] 1] nfa I I n/
Total Futures 129,282 95 348 21.5% 010,537 THE 029 26 9% 49
FINABMCIAL OPTIONS
NZSE-10 Capital 5PI TI 1] 1] nfa jox] fi 450
90-Oay Bank Bills BH 1] 1] nfa 410 411 0%
3T Stock TY I I nfa 1] 1] ndA
10-%r Stoch TH 1] 1] nfa 20 I nA
Delisted Contracts 1] 1] nia I I nd
izl Firencial Options ] ] 0 A3 417 1108
SHARE OFTIOMS
Ar Mew Zealand "B FAH 1] nfa nfa I nfa nA
Briefey nvestments Lid BY 1,500 5,170 T 10,758 10,510 % 1
Carter Holt Harwey Ltd CH <400 45 A 5,855 4,308 36
Femz Corporation Ltd F< 0 0 nia 1] 1] nia
Fisher & Payel Industies L1d P 0 25 nia 1] 4 nia
Fletcher Challenge Paper PF a0 580 A5 8,505 1,711 -2
Fletcher Challenge BEnergy EF 0 1,250 nia 1,999 12,603 SR
Fletcher Challenge Building CF I 550 nia 1,940 5,522 G5
Fletcher Challenge Ltd - Forestry FF 1] 0 nfa 2,550 6,324 Jii T A
Goodman Fielder Lid GF 1] 1] nfa I I n/
Independant Mewspapers Ltd IM 0 175 nia oo 550 e
Lion Mathan Ltd LM 1] Ta0 nfa 11,730 15,608 -24
Telecom MNew Zealand Lid TL 1,102 5502 80 19,632 17,258 S2E
Delisted Cortracts o o ni 1} 1} nia
Total Share Optiors 3032 Ad 147 -7 5% T0,0:59 94,280 25 7% 3
TOTo L 2z 2w 11z 493 1F B 1089 .0:59 290 F2E 2149 ag
“Incincles Largg Qe r Bowd Frl g s radig - commenced on 23t How 1996
“LARGE S RODER BOHD FUTURES WL UME OTHER & FORMA THOM
Contract SEF 1393 SEF 1337 g gFUtUres wolumes Includs: Cptons Emsrel se dfOE | Mandatory Setilem ent
3 Stock aon 2,345 B2 [ME]: TI=12; BB=9230;T% = 432; TH= 13
L10-YT Stock 200 200 0 [OEY TI=1: BB =400 T1=12: TL=3(

Kelly McCullum
Statistics Analyst

06/10/98

SYDNEY FUTURES EXCHANGE LIMITED

ACN 000 299 392

Address all correspondence to PO Box N680 Grosvenor Place Sydney NSW 2000
Australia
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