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Monthly Volume and Open Interest Report — September 2009

Please click here for the SFE Volume and Open Interest Report for September 2009

Interest Rates

Futures

NZ 90 Day Bank Bill Futures

¢ Monthly volume of 131,831 contracts is a 6% increase on September 2008.

Options

3 Year Treasury Bond Overnight Options:

e Monthly volume of 101,921 contracts is a 161% increase on September 2008.

e Calendar YTD volume of 837,865 contracts is a 48% increase on the same period last year.

3 Year Treasury Bond Intra-Day Options:
e Monthly volume of 46,290 contracts is a 129% increase on September 2008.
e Calendar YTD volume of 301,060 contracts is a 13% increase on the same period last year.

Commodities

Electricity

e Monthly volume of 12,522 contracts is a 61% increase on September 2008.

e Calendar YTD volume of 88,599 contracts is an 8% increase on the same period last year.

o Record month end futures and options open interest of 57,820 contracts is a 9% increase on the previous record
of 52,830 contracts set in June this year and a 17% increase on September 2008.

Contracts for Difference

Equities

e 15,335,301 equity ASX CFDs traded in September with a notional value of A$226,296,026.
e Month end Open Interest is 5,221,481 contracts.

Currencies
e 52,960 currency ASX CFDs traded in September with a notional value of A$5,189,922.
¢ Month end Open Interest is 6,075 contracts.

Equity Indices
e 22,777 equity index ASX CFDs traded in September with a notional value of A$105,637,398.
e Month end Open Interest is 6,889 contracts.

Commodities
e 2,323 commodity ASX CFDs traded in September with a notional value of A$2,626,902.
e Month end Open Interest is 2,185 contracts.
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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.
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