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Open Interest — Market Information Update

It has come to the attention of Futures Compliance & Surveillance that one or more Participants have not been following the Best Practice
outlined in the Practice Note attached to Operating Rule 46.5 of SFE Clearing, regarding Daily Close-Outs of Matched Positions (including
Back-to-Back Open Positions).

In this regard, the Participant with the greatest differential from these principles has been identified and has confirmed that they will close out the
majority of their back-to-back holdings today. Expect Open Interest in major contracts, such as 90-Day Bank Bill Contracts, Commonwealth
Government Bond Contracts and the SFE SPI200™ Index Contracts — including contracts expiring this month — to reduce heavily at today’s
close. This reduction will be independent of any true change in market depth, and the Exchange reiterates that Open Interest should not be
used by traders as an absolute measure of liquidity in contracts.

Should you have any queries relating to this matter, please call Nick Gaut, Senior Market Analyst, Futures Compliance & Surveillance on (02)
9227-0226 or contact him by e-mail at ngaut@sfe.com.au .
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This document provides general information only. This document is not investment or financial product advice. While the information contained in this publication has been prepared
with all due care and skill by Sydney Futures Exchange 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 ASX Limited (ABN 98 008 624
691) 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.




