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TREASURY BOND AND SWAP CASH SETTLEMENT QUOTES

Attached is a copy of the settlement quotes for the December 2002 10 Year and 3 Year Treasury Bond contracts
and the 10 Year and 3 Year Swap contracts.

Phil Galvin
GENERAL MANAGER, BUSINESS OPERATIONS

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.
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XSZ2 TEN YEAR SWAP
Session : 9:45AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Settlement Price Provider 1 (0.265) 0.245
Settlement Price Provider 2 0.270 0.250
Settlement Price Provider 3   (0.290)  (0.270)
Settlement Price Provider 4    0.270  (0.230)
Settlement Price Provider 5 0.280 0.250
Settlement Price Provider 6 0.285 0.265
Settlement Price Provider 7 0.275 0.255

Total of Receive & Pay Quotes minus discarded2.645

Overall Total : 2.645 Price Status Codes
(10 quotes ) : 0.2645

( )rejected as highest or lowest
Bond Yield : 5.320 * rejected as buy-sell difference >   0.600

or a zero price.
Indicative Session Price : 5.585 ( 94.415 )
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XSZ2 TEN YEAR SWAP
Session :10:30AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Settlement Price Provider 1 (0.260) 0.240
Settlement Price Provider 2 0.280 0.240
Settlement Price Provider 3 (0.290) (0.270)
Settlement Price Provider 4 0.270 0.250
Settlement Price Provider 5 0.260 0.240
Settlement Price Provider 6 0.265 (0.235)
Settlement Price Provider 7 0.280 0.260
Settlement Price Provider 8 0.275 0.255
Total of Receive & Pay Quotes minus discarded3.115

Overall Total : 3.1150 Price Status Codes
(12 quotes ) : 0.2595

( )rejected as highest or lowest
Bond Yield : 5.325 * rejected as buy-sell difference >   0.600

or a zero price.
Indicative Session Price : 5.585 ( 94.415 )
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XSZ2 TEN YEAR SWAP
Session :11:15AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Final Settlement Price : 5.580 ( 94.420 )

Settlement Price Provider 1 (0.260) 0.240
Settlement Price Provider 2 (0.280) (0.240)
Settlement Price Provider 3 0.270 0.250
Settlement Price Provider 4 0.270 0.250
Settlement Price Provider 5 0.270 0.250
Settlement Price Provider 6 0.275 0.245
Settlement Price Provider 7 0.260 0.240
Settlement Price Provider 8 0.275 (0.255)
Total of Receive & Pay Quotes minus discarded3.095

Overall Total : 3.0950 Price Status Codes
(12 quotes ) : 0.2579

( )rejected as highest or lowest
Bond Yield : 5.320 * rejected as buy-sell difference >   0.600

or a zero price.
Indicative Session Price : 5.580 ( 94.420 )
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SFE Clearing Corporation Pty Ltd
Price Summary Report
YSZ2 THREE YEAR SWAP

Session : 9:45AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Settlement Price Provider 1 0.28 0.26
Settlement Price Provider 2 0.28 0.25
Settlement Price Provider 3 0.27 0.25
Settlement Price Provider 4   0.28   0.24
Settlement Price Provider 5 0.28 0.26
Settlement Price Provider 6 (0.29) (0.27)
Settlement Price Provider 7 0.28 0.26
Total of Receive & Pay Quotes minus discarded2.68

Overall Total : 2.680 Price Status Codes
(10 quotes ) : 0.268

( )rejected as highest or lowest
Bond Yield : 4.71 * rejected as buy-sell difference >   0.060

or a zero price.
Indicative Session Price : 4.98 ( 95.02 )
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SFE Clearing Corporation Pty Ltd
Price Summary Report
YSZ2 THREE YEAR SWAP

Session :10:30AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Settlement Price Provider 1 0.28 (0.26)
Settlement Price Provider 2 0.28 (0.24)
Settlement Price Provider 3 0.27 0.25
Settlement Price Provider 4 (0.28) 0.26
Settlement Price Provider 5 0.27 0.25
Settlement Price Provider 6 0.28 0.26
Settlement Price Provider 7 (0.27) 0.25
Settlement Price Provider 8 0.28 0.26
Total of Receive & Pay Quotes minus discarded3.19

Overall Total : 3.190 Price Status Codes
(12 quotes ) : 0.265

( )rejected as highest or lowest
Bond Yield : 4.72 * rejected as buy-sell difference >   0.060

or a zero price.
Indicative Session Price : 4.99 ( 95.01 )



Date : 16 December 2002 Time :  1:58PM Page :1

SFE Clearing Corporation Pty Ltd
Price Summary Report
YSZ2 THREE YEAR SWAP

Session :11:15AM CASH SETTLEMENT

6.5
DEC      2002

Dealer Name Receive Pay

Final Settlement Price : 4.98 ( 95.02 )

Settlement Price Provider 1 0.28 0.26
Settlement Price Provider 2 0.28 (0.24)
Settlement Price Provider 3 (0.29) 0.27
Settlement Price Provider 4 0.28 0.26
Settlement Price Provider 5 0.28 0.26
Settlement Price Provider 6 0.29 (0.27)
Settlement Price Provider 7 (0.27) 0.25
Settlement Price Provider 8 0.28 0.26
Total of Receive & Pay Quotes minus discarded3.25

Overall Total : 3.250 Price Status Codes
(12 quotes ) : 0.270

( )rejected as highest or lowest
Bond Yield : 4.72 * rejected as buy-sell difference >   0.060

or a zero price.
Indicative Session Price : 4.99 ( 95.01 )
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XTZ2 TEN YEAR TREASURY BONDS
Session : 9:45AM CASH SETTLEMENT

7.5 5.75 6.5
SEP      2009 JUN      2011 MAY      2013             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

ABN AMRO  Australia 5.240 (5.230) 5.335 (5.325) 5.415 (5.405)
Limited
Commonwealth Bank Of (5.235) (5.215) 5.330 (5.310) 5.410 5.390
Australia
CS First Boston Australia 5.240 5.230 (5.325) 5.315 5.410 5.400
Discount Ltd
Deutsche Bank AG (5.240) 5.220 5.335 5.315 (5.410) (5.390)
MACQUARIE BANK 5.240 5.220 5.335 5.315 5.410 (5.390)
LIMITED
National Australia Bank 5.240 (5.220) 5.330 (5.310) (5.410) 5.390
Limited
RBC Dominion Securities (5.250) (5.230) (5.345) (5.325) (5.420) 5.400
Global Markets
Salomon Smith Barney (5.235) 5.225 5.330 5.320 5.410 5.400
Toronto Dominion 5.240 5.220 (5.340) 5.320 5.420 5.400
UBS Warburg Australia 5.240 5.230 (5.330) 5.320 (5.420) (5.410)
Limited
Total of Buy & Sell Quotes minus discarded62.785 63.900 64.855

Price Status Codes
Overall Total : 191.5400

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 5.3205 * rejected as buy-sell difference >   0.600
Indicative Session Price : 5.320 ( 94.680 ) or a zero price.
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XTZ2 TEN YEAR TREASURY BONDS
Session :10:30AM CASH SETTLEMENT

7.5 5.75 6.5
SEP      2009 JUN      2011 MAY      2013             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

ABN AMRO  Australia (5.250) (5.240) 5.345 (5.335) 5.425 (5.415)
Limited
Commonwealth Bank Of 5.240 (5.220) 5.340 5.320 5.420 5.400
Australia
CS First Boston Australia 5.245 (5.235) (5.330) (5.320) 5.420 5.410
Discount Ltd
MACQUARIE BANK (5.250) 5.230 5.345 5.325 (5.420) 5.400
LIMITED
National Australia Bank 5.245 5.225 5.335 (5.315) (5.415) (5.395)
Limited
RBC Dominion Securities (5.240) (5.220) (5.350) (5.330) (5.430) 5.410
Global Markets
Salomon Smith Barney (5.240) 5.230 5.340 5.330 (5.425) (5.415)
Toronto Dominion 5.245 5.225 (5.345) 5.325 5.425 5.405
UBS Warburg Australia 5.240 5.230 (5.330) 5.320 5.420 5.410
Limited
Westpac Banking Corporation 5.245 5.225 5.340 5.320 5.420 (5.400)
Total of Buy & Sell Quotes minus discarded62.825 63.985 64.965

Price Status Codes
Overall Total : 191.7750

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 5.3270 * rejected as buy-sell difference >   0.600
Indicative Session Price : 5.325 ( 94.675 ) or a zero price.
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SFE Clearing Corporation Pty Ltd
Price Summary Report

XTZ2 TEN YEAR TREASURY BONDS
Session :11:15AM CASH SETTLEMENT

7.5 5.75 6.5
SEP      2009 JUN      2011 MAY      2013             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

Final Settlement Price : 5.320 ( 94.680 )

ABN AMRO  Australia (5.240) (5.235) 5.335 (5.325) 5.415 5.405
Limited
Commonwealth Bank Of 5.235 5.215 5.335 (5.315) 5.415 5.395
Australia
CS First Boston Australia (5.225) (5.215) (5.325) 5.315 5.415 (5.405)
Discount Ltd
Deutsche Bank AG 5.235 5.215 5.335 5.315 (5.410) (5.390)
MACQUARIE BANK 5.240 5.220 5.335 5.315 (5.410) (5.390)
LIMITED
National Australia Bank 5.235 5.215 (5.330) (5.310) 5.410 5.390
Limited
RBC Dominion Securities (5.240) (5.220) (5.340) 5.320 (5.420) 5.400
Global Markets
Toronto Dominion 5.235 (5.215) (5.335) 5.315 5.415 5.395
UBS Warburg Australia (5.230) 5.220 5.330 (5.320) (5.420) (5.410)
Limited
Westpac Banking Corporation 5.240 5.220 5.335 5.315 5.415 5.395
Total of Buy & Sell Quotes minus discarded62.725 63.900 64.865

Price Status Codes
Overall Total : 191.4900

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 5.3191 * rejected as buy-sell difference >   0.600
Indicative Session Price : 5.320 ( 94.680 ) or a zero price.
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SFE Clearing Corporation Pty Ltd
Price Summary Report
YTZ2 THREE YEAR TREASURY BONDS

Session : 9:45AM CASH SETTLEMENT

9.0 7.5 6.75
SEP      2004 JUL      2005 NOV      2006             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

ABN AMRO  Australia (4.66) (4.64) 4.66 4.64 (4.88) (4.86)
Limited
Commonwealth Bank Of 4.64 4.62 (4.65) 4.63 4.86 4.84
Australia
CS First Boston Australia 4.64 (4.62) 4.66 4.64 4.86 4.84
Discount Ltd
Deutsche Bank AG (4.65) 4.63 (4.67) (4.65) (4.89) (4.87)
MACQUARIE BANK (4.64) 4.62 4.65 (4.63) 4.86 4.84
LIMITED
RBC Dominion Securities (4.64) 4.62 (4.66) 4.64 4.86 (4.84)
Global Markets
Salomon Smith Barney 4.64 (4.62) 4.66 4.64 4.86 4.84
Toronto Dominion 4.64 4.62 (4.65) 4.63 (4.85) (4.83)
UBS Warburg Australia 4.65 (4.64) 4.66 (4.65) 4.86 4.85
Limited
Westpac Banking Corporation 4.65 4.63 4.65 (4.63) (4.86) 4.84
Total of Buy & Sell Quotes minus discarded55.60 55.76 58.21

Price Status Codes
Overall Total : 169.570

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 4.710 * rejected as buy-sell difference >   0.060
Indicative Session Price : 4.71 ( 95.29 ) or a zero price.
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SFE Clearing Corporation Pty Ltd
Price Summary Report
YTZ2 THREE YEAR TREASURY BONDS

Session :10:30AM CASH SETTLEMENT

9.0 7.5 6.75
SEP      2004 JUL      2005 NOV      2006             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

ABN AMRO  Australia (4.66) (4.64) 4.66 4.64 (4.89) (4.87)
Limited
Commonwealth Bank Of 4.65 4.63 4.66 4.64 4.87 4.85
Australia
CS First Boston Australia 4.64 4.62 4.65 (4.63) (4.86) (4.84)
Discount Ltd
Deutsche Bank AG 4.65 4.63 (4.67) (4.65) 4.88 4.86
MACQUARIE BANK 4.65 4.64 (4.65) 4.64 (4.88) (4.87)
LIMITED
National Australia Bank (4.64) (4.62) (4.66) 4.64 4.87 4.85
Limited
RBC Dominion Securities (4.64) (4.62) 4.66 4.64 4.87 4.85
Global Markets
Toronto Dominion (4.66) (4.64) 4.65 4.63 4.87 4.85
UBS Warburg Australia 4.65 4.64 4.66 (4.65) (4.86) (4.85)
Limited
Westpac Banking Corporation 4.64 4.62 (4.65) (4.63) 4.87 4.85
Total of Buy & Sell Quotes minus discarded55.66 55.77 58.34

Price Status Codes
Overall Total : 169.770

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 4.715 * rejected as buy-sell difference >   0.060
Indicative Session Price : 4.72 ( 95.28 ) or a zero price.
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SFE Clearing Corporation Pty Ltd
Price Summary Report
YTZ2 THREE YEAR TREASURY BONDS

Session :11:15AM CASH SETTLEMENT

9.0 7.5 6.75
SEP      2004 JUL      2005 NOV      2006             

Dealer Name Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell Buy Sell

Final Settlement Price : 4.71 ( 95.29 )

ABN AMRO  Australia 4.66 4.64 (4.65) (4.64) (4.87) 4.86
Limited
Commonwealth Bank Of (4.65) 4.63 4.65 4.63 (4.87) 4.85
Australia
CS First Boston Australia 4.65 (4.63) 4.65 4.63 4.87 4.85
Discount Ltd
MACQUARIE BANK 4.66 (4.65) (4.64) 4.63 4.87 (4.86)
LIMITED
National Australia Bank (4.64) (4.62) (4.65) 4.63 4.87 4.85
Limited
RBC Dominion Securities (4.66) 4.64 4.65 4.63 4.87 (4.85)
Global Markets
Salomon Smith Barney 4.66 4.64 4.65 4.63 (4.87) 4.85
Toronto Dominion (4.66) 4.64 4.64 (4.62) 4.87 4.85
UBS Warburg Australia 4.66 (4.65) (4.64) (4.63) 4.87 (4.86)
Limited
Westpac Banking Corporation 4.66 4.64 4.65 (4.63) (4.87) (4.85)
Total of Buy & Sell Quotes minus discarded55.78 55.67 58.33

Price Status Codes
Overall Total : 169.780

( )rejected as one of 2 highest or 2 lowest
(36 quotes ) : 4.716 * rejected as buy-sell difference >   0.060
Indicative Session Price : 4.72 ( 95.28 ) or a zero price.
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