ﬁce"- Corporation Limited

SFE NOTICE NO. 119/06
Date of Issue: 6 October 2006
Effective Date: 10 October 2006

Enhancements to the d-cypha SFE Electricity Futures & Option Products

To accommodate the registration of additional over-the-counter (OTC) business not being facilitated by Pre
Negotiated Business Orders, the use of Pre Negotiated Business Orders will no longer be prescribed for
the d-cypha SFE electricity futures and options contracts and the minimum volume threshold for Block
Trades electricity will be 5 lots.

Attachment 1 to this Notice sets out the changes to the SFE Procedures, Determinations and Practice

Notes.

Should you have any queries please contact the undersigned on + 02 9256 0664 or acollins@sfe.com.au

Aty (o

Anthony Collins
General Manager, Emerging Markets

SFE Corporation Limited
30 Grosvenor Street
Sydney Australia

+612 9256 0555
www.sfe.com.au

ABN 74 000 299 392

This document provides general information only. This document is not investment nor financial product advice. While the information contained in this publication has been
prepared with all due care and skill by SFE Corporation Ltd ("SFE"), the users of the publication must obtain their own independent advice and conduct their own investigations and
assessment regarding the information. SFE is a member of the ASX group of companies .This document is made available on the understanding that SFE and its related bodies
corporate and their respective directors, employees, agents, servants and boards accept no responsibility for any person acting on or relying on any opinion, advice or information
and disclaim all liability for any loss howsoever caused (including by reason of negligence) and for any errors, omissions, defects or misstatements (whether negligent or
otherwise) contained in the publication. The information in this document is subject to change. This document is not a substitute for the relevant SFE Operating Rules and in the
case of inconsistency, the SFE Operating Rules prevail.
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ATTACHMENT 1
Summary of Changes to SFE Procedures, Determinations and Practice Notes

Rule 3.3 Pre Negotiated Business Orders

MINIMUM MINIMUM AFTER PRESCRIBED MINIMUM VOLUME
PRESCRIBED TIME PRESCRIBED TIME TIME HAS ELAPSED — THRESHOLD
BETWEEN MESSAGE BETWEEN TIME ALLOWED FOR
AND ENTRY OF MESSAGE AND ORDER EXECUTION+
ORDERS: ENTRY OF ORDERS

OUTRIGHT MARKET CUSTOM MARKET

COMMODITIES
MI.A | SFE Cattle Futures 120 seconds 120 seconds 90 seconds 1 lot
SFE Wool Futures 120 seconds 120 seconds 90 seconds 1 lot
SEE Wool Quarterly Options 120 seconds 120 seconds 90 seconds 1 lot
SEE Wool Serial Options 120 seconds 120 seconds 90 seconds 1 lot
-Crph—Se——distration—Eectricity— mtnres 120-seconds 120-seconds 90-seconds Het
o
d-Copha—SEE—Austrahan—Edeetricity—Onartorly 120 seconds 120 seconds 90-seconds Hot
2Hseconds 2Hseeonds Dbsecotrds ot
Rule 3.4 Block Trading
CONTRACTS SFESPI200 SFELISTED  AUSTRALIAN D-CYPHA D-CYPHA SFE BOND INDEX
FUTURES PROPERTY DOLLAR SFE AUSTRALIAN FUTURES
CONTRACT TRUST FUTURES AUSTRALIAN - ELECTRICITY CONTRACT
FUTURES CONTRACT ELECTRICITY OPTIONS
CONTRACT FUTURES - STRIP
CONTRACT OPTIONS
- CAP FUTURES
Spot Only Spot Only
(closest (closest
‘é‘;‘g;ii‘zi quarterly quarterly All All Al Spot
contract to contract to
expiry) expiry)
MINIMUM
THRESHOLD 300 lots 300 lots 30 lots ots Toots 200 lots
5 lots 5lots
CHANGE OF SPOT
MONTH
(DAYS PRIOR TO 5 5 N/A N/A N/A 5
EXPIRY)
MINIMUM
TRADING 0.1 0.1 $0.0001 $0.01 $0.01 0.5 index points
INCREMENT




