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SFE NOTICE NO. 149/06 
  
Date of Issue: 07 December 2006 
Effective Date: 15 March 2007 
 
 
TERMINATION OF SFE LPT FUTURES CONTRACT POST MARCH 2007 EXPIRY AND 
REDUCTION IN BLOCK TRADE FACILITY MINIMUM THRESHOLD 
 Introduction  

In order to minimise duplication between ASX and SFE equity derivative product suites and in the interests of 
improved market liquidity, the SFE LPT Futures contract, which is based on the DJ Australia LPT Index, will 
cease to be listed after March 2007 expiry.   

Market consultation indicated a preference for one LPT futures contract being based over the recognised industry 
benchmark; the S&P/ASX 200 Property Trusts Index. 

Transition from SFE LPT Futures Contract to ASX LPT Futures Contract 

To facilitate a smooth transition from the SFE LPT Futures contract (trading on SYCOM) to the ASX Mini 200 
Property Trust Futures (trading on CLICK XT), a 100% fee rebate will be applied subject to following conditions;   

• Close out of positions, between 07 December 2006 and 15 March 2007, from the SFE contract and entry 
into the ASX contract must be conducted on the same day; and 

• Both SFE and ASX transactions must be for a similar notional amount. 

Additionally the Block Trade Threshold for the SFE LPT has been lowered from 300 contracts to 50 contracts, in 
order to provide greater flexibility and align the notional threshold values of the respective contracts.  

Exchange Fee Rebate  

To receive the 100% Exchange Fee rebate for both contracts, applications using the following template will need 
to be return to Australian Stock Exchange Limited, attention David Cambridge.  

Further Information 

Should you have any further questions please contact David Cambridge, Manager Equity Derivative Development 
on +61 2 9227 0155 (david.cambridge@asx.com.au). 

 

 
 
Peter Hiom 
Group Executive Business Development 
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LPT Close-out Rebate Claim Form  

 
Name of  Clearing 
Participant  

Name of  Clearing 
Participant  

Name of Client  

Attention:  

Mr David Cambridge                                                                                                                                                                    
Australian Stock Exchange Limited                                                                                                                                                    
20 Bridge Street                                                                                                                                                             
Sydney NSW 2000  

Date SFE LPT Futures 

Number of Closed 
Contracts

SFE LPT Futures 
Price

ASX Mini 200 
Property Trust 
Futures 

Number of  
Contracts Opened

ASX Mini 200 
Property Trust 
Futures Price 

 

     

     

     

     

     

     

 

Declaration By Clearing Participant 

I hereby declare that the above details are true and correct. 
 
 
 
Signature 

Please Print Full Name 
 
Dated :  
 


	Peter Hiom
	Group Executive Business Development



