ﬁce"- Corporation Limited

SFE NOTICE NO. 100/05
Date of Issue: 20 July 2005
Effective Date: 26 July 2005

Change to Settlement and Trading Times of SFE SPI 200™ Intra-Day Options
Contracts

Recently, SFE invited market feedback on a range of issues relating to the SFE SP1 200™ Intra-Day Options
(SPIDO) contract.

As a result, the following changes will be made:
1. The closing time will be changed from 3:55pm to 4:20pm.

2. The Volume Weighted Average Price (VWAP) price sampling period will be changed from 3:55pm -
4:05pm to 4:15pm - 4:20pm

3. Trading will be permitted during the VWAP period.
Changes are to be effective for trade date 26 July 2005.

Further information

Changes to Determinations pertaining to SFE SP1 200™ Intra-Day Options including amended Determinations can
be found in Appendix One.

Questions regarding the changes to determinations for SFE SPI 200™ Intra-Day Options should be directed to:

Effie Tsiaousis, Andew Farquhar

Senior Equity Market Analyst Senior Compliance & Surveillance Officer
Ph: +61 2 9256 0596 Ph +612 9256 0498
etsiaousis@sfe.com.au afarquhar@sfe.com.au

Peter Hiom

Executive General Manager, Business Development

SFE Corporation Limited
30 Grosvenor Street
Sydney Australia

+612 9256 0555
www.sfe.com.au

ABN 74 000 299 392

SFE takes no responsibility for any errors or omissions contained in this notice 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 Operating Rules
and in the case of inconsistency the Operating Rules prevail. Before acting on any matter contained in this notice readers should discuss the matter with their own
professional advisers.



http://www.sfe.com.au/
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Appendix One

Ref Rule | Subject Options contract determinations

6.3.6 Manner of quoting Contract | Whole or fractions of index points
Premium

6.3.6 Minimum fluctuations to be Multiples of 0.5 of an index point
used in quoting Contract
Premium

6.3.6 Manner of quoting Exercise Whole or fractions of index points

Price of Options

6.3.6 Minimum fluctuations to be 5 index points
used in quoting Exercise
Price of Options

6.3.8 Creation of new Exercise New Exercise Prices are created as the underlying Futures
Prices Contract price moves, at intervals of 5 index points.
6.1.4 Trading hours 9:50am — 3:55pm 4:20pm
| . il be cl 't ;

Fhursday-24-March-2005-

6.3.6 Declaration Date Within the Trading Period during which the contract was first
listed for trading.

6.3 Time at which trading ceases | 3:55pm 4:20pm

on the Declaration Date

6.3 Expiry months Intra-Day Options shall be available for futures contracts for
the nearest Quarter Month ahead other than on the day of
expiry of the underlying Futures Contract when the Intra-Day
Option will be available for the second quarter month ahead.

6_-40-5 Calculation of Settlement The weighted average of trade prices shall be carried out to 8
gt(eb?)] Price decimal places and rounded to the nearest multiple 0.5.
6.40.5 Price sampling period 3:55pm-to-4:05pm 4:15pm - 4:20pm

(item

2(d))

6.40.5 Time of Declaration of By 4:20pm 4:25pm on each relevant day.

(tem3) | settlement Price

SFE takes no responsibility for any errors or omissions contained in this notice 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 Operating Rules
and in the case of inconsistency the Operating Rules prevail. Before acting on any matter contained in this notice readers should discuss the matter with their own
professional advisers.
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