
 

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 
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SFE NOTICE NO. 104/06 
  
Date of Issue: 13 September 2006 
Effective Date: 18 September 2006 
 
 

SFE to De-list the Australian Dollar Futures Contract 
 
Effective Trade Date Tuesday 19 September 2006 (3.00pm Monday 18 September) SFE will de-list the March 2007 
and June 2007 Australian Dollar Futures contracts.  The September 2006 contract will trade till expiry.  The December 
2006 contract will be de-listed when no open positions exist in the contract or at expiry of the contract on December 
19 2006, whichever occurs earliest. 
 
To assist Participants and their customers in closing out positions in the September and December 2006 contract 
month prior to expiry, SFE will permit the use of the pre-negotiation rules in the Australian Dollar Futures contract from 
Trade Date 14 September 2006 (3.00pm 13 September 2006).  The Pre-negotiation Rules permit participants to 
withhold customer orders and solicit counterparties to a trade prior to bringing the transaction to SYCOM for 
execution.  Participants are required to send an RFQ to the market and wait 10 seconds before crossing the orders on 
SYCOM, within a further 90 seconds timeframe. 
 
Please ensure that once the December 2006 contract is de-listed from SYCOM the Australian Dollar Futures contract 
is removed from any front, middle and back office systems.  Data Vendors should note that they will no longer receive 
a feed for the SFE commodity code AF and are requested to remove this contract from any list of SFE contracts on 
their platform. 
 
The Official Market Maker for the Australian Dollar Futures contract, Deutsche Bank AG, will continue to provide 
market making support for the AUD Futures contract until Friday 22 September 2006. 
 
Should you have any queries please contact Kristye van de Geer on +612 9256-0489 or kvandege@sfe.com.au 

 
 
Peter Hiom 
Group Executive, Business Development 
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