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* contracts traded on ASX Trade24
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Volumes and Market Dynamics Fact Sheet

Average Daily Uolume Benchmark Products 2010-2012 TOTAL AVERAGE DAILY VOLUMES (ALL EXPIRY MONTHS)
2010 2011 2012 Growth
200,000 —~ 10-12
ASX SPI 200™ 40,300 48,472 40,362 0%
150,000
90 Day 70,098 87,781 76,615 9%
_E 100,000 - 3 Year 132,288 161,651 162,048 22%
S 10 Year 52,432 62,330 66,593 27%
50,000 - Total Exchange 330,166 401,949 373,553 13%
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Product Trading Dynamics over a 24 hour period (@1 2012 Statistics)

TIME TRADED VOLUME BY HOUR AVERAGE BID/OFFER SIZE BY HOUR
Chicago  London HK/Sing Tokyo Aust (AEST)* ASK SPI 200™ 90 Day 3 Year 10 Year |[ASKSPI200™ 90 Day 3 Year 10 Year |
7 13 21 22 0 373 330 3,175 1,305 10.5 425.5 501 95.5
8 14 22 23 1 441 250 3,100 1,705 7.5 360 427.5 49
g 15 23 0 2 479 162 1,979 1,102 8.5 378 408.5 49
10 16 0 1 3 294 121 1,447 1,131 8 327 376 46
11 17 1 2 4 104 78 991 644 7 269.5 303.5 25
12 18 2 3 3 124 54 1,157 283 7.5 326.5 297 30.5
13 19 3 4 B 213 81 942 248 8 383 538.5 53.5
14 20 4 5 7 232 58 491 109 7.5 471.5 964.5 56.5
15 21 3 6 8 c 1,412 11,022 3,314 c 907 1742 184.5
16 22 6 7 ) 1,778 2,099 10,649 3,804 13.5 1117  1776.5 180.5
17 23 7 8 10 4513 3,143 13,807 4,070 47 1180 1785 199
18 0 8 g 11 3,578 2,936 18,977 5512 | 535 1112 1759 198
19 1 ) 10 12 3,307 1,693 10,515 4,085 23 1073.5 1583 165
20 2 10 11 13 2,543 1,159 8,771 2,649 22 1042.5 1621 156.5
21 3 11 12 14 3,038 1,809 11,782 3,456 23 1069.5 1874.5 200
22 4 12 13 15 3,929 1,651 12,843 5,041 20.5 1086 2157.5 233
23 8 13 14 18 5,649 1,449 16,411 8,992 18 1102 2386 322
0 B 14 15 17 528 583 3,809 1,234 8.5 516 830 73.5
1 7 15 16 18 327 516 3,641 1,206 12 913.5 739 85
2 8 16 17 19 535 350 3,513 1,542 | 115 491.5 640.5 85.5
3 9 17 18 20 378 199 2,835 1,144 | 10.5 488 616.5 78.5
4 10 18 1] 21 313 303 2,265 1,042 10.5 491.5 613 82
5 11 19 20 22 252 249 2,210 1,102 11 526 615 84.5
6 12 20 21 23 268 245 2,108 987 | 105 452 545.5 788
c =closed * Daylight saving




Volumes during Euro/US Timezone by Product AVERAGE DAILY VOLUMES (ALL EXPIRY MONTHS)

Night Session Uolumes

2010 2011 2012 Growth

50,000 — 10-12
ASX SPI 200™ Day 35574 41,453 34,632 -3%
40,000 - Night 4726 7,019 5,730 21%
2 20000 90 Day Day 56,185 69,593 60,609 8%
g Night 13,912 18,188 16,006 15%
< 20000~ 3 Year Day 103,827 126,099 125,447 21%
Night ~ 28,462 35552 36,601 29%
10,000 —

10 Year Day 37,211 44868 49,872 34%
o Night 15221 17,462 16,721 10%
5 Zs 52 52 Total Exchange Day 257,247 312,947 289,773 13%
g Sl o} ) Night 72,919 89,001 83,780 15%
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Product Trading Dynamics over a 24 hour period (@1 2012 Statistics)

TIME AVERAGE BID/OFFER SPREAD BY HOUR AVERAGE TRADE SIZE BY HOUR
Chicago  London HK/Sing Tokyo  Aust (REST)* | ASK SPI 200™ 90Day 3 Year 10 Year ASKSPI200™ 90 Day 3 Year 10 Year
7 13 21 22 0 2 1 1 0.5 2 31 35 7
8 14 22 23 1 2 1 1 0.5 1 24 34 8
9 15 23 0 2 2 1 1 0.5 1 20 29 8
10 16 0 1 3 2 1 1 0.5 2 24 29 10
(K 17 1 2 4 2 1 1 0.5 1 18 31 11
12 18 2 3 5 2 1 1 0.5 1 19 40 7
13 19 3 4 B 2 1 1 0.5 1 32 34 7
14 20 4 5 7 2 1 1 0.5 1 46 31 8
15 21 5 6 8 @ 1 1 0.5 o 38 41 10
16 22 6 7 9 1 1 1 0.5 2 46 44 12
17 23 7 8 10 1 1 1 0.5 2 43 49 10
18 0 8 9 " 1 1 1 0.5 2 38 42 9
19 1 9 10 12 1 1 1 0.5 2 34 40 1
20 2 10 11 13 1 1 1 0.5 2 28 39 9
21 3 11 12 14 1 1 1 0.5 2 31 40 9
22 4 12 13 15 1 1 1 0.5 2 32 43 12
23 5 13 14 16 1 1 1 0.5 3 30 62 24
0 B 14 15 17 1 1 1 0.5 2 32 33 8
1 7 15 16 18 1 1 1 0.5 1 30 33 7
2 8 16 17 19 1 1 1 0.5 1 25 32 8
3 9 17 18 20 2 1 1 0.5 2 21 33 9
4 10 18 19 21 2 1 1 0.5 1 28 32 9
5 (K 19 20 22 2 1 1 0.5 1 22 33 8
B 12 20 21 23 2 1 1 0.5 2 29 30 7




ASK 24 Average Traded Uolume by Hour (Sydney daylight saving / US and UK non-daylight saving)

11:30 AUSTRALIAN ECONOMIC RELEASES
18:30 Chicago time

00:30 London time 14:30 AUSTRALIAN CASH RATE ANNOUNCEMENTS
50,000 — 08:30 Singapore/Hong Kong time 21:30 Chicago time
08:30 Tokyo time 03:30 London time
11:30 Singapore/Hong Kong time
12:30 Tokyo time

09:50 ASX SPI 200™ FUTURES AND OPTIONS OPEN
16:50 Chicago time

22:50 London time

40,000 |— | 17:10 ASX Trade24 NIGHT SESSION OPENS 06:50 Singapore/Hong Kong time

00:10 Chicago time 07:50 Tokyo time

06:10 London time

14:10 Singapore/Hong Kong time

15:10 Tokyo time 08:30 ASX Trade24 DAY SESSION (R products open)
15:30 Chicago time

21:30 London time

BU,UUU — 05:30 Singapore/Hong Kong time

06:30 Tokyo time

T

00:20 Sydney time: CHICAGO MARKETS OPEN
07:20 Chicago time
13:20 London time
21:20 Singapore/Hong Kong time
20,000 2220 Tokyo time 16:30 ASX Trade24 DAY SESSION CLOSES
283:30 Chicago time
05:30 London time
13:30 Singapore/Hong Kong time
14:30 Tokyo time

10,000 /

0

Average Volume

Chicago Time

London Time

1.00 19.00

1.00 17.00 11.00

Sing/HK Time

Tokyo Time

1.00 0.00 16.00 10.00

Sydney Time

17.00 15.00 14.00 6.00 0.00
18.00 16.00 15.00 7.00 1.00
19.00 17.00 16.00 8.00 2.00
20.00 18.00 17.00 9.00 3.00
21.00 19.00 18.00 10.00 4.00
22.00 20.00 19.00 11.00 5.00
23.00 21.00 20.00 12.00 6.00
0.00 22.00 21.00 13.00 7.00
1.00 23.00 22.00 14.00 8.00
2.00 0.00 23.00 15.00 9.00
500 300 =2.00 18.0012.00
6.00 4.00 3.00 19.00 13.00
7.00 500 4.00 20.00 14.00
8.00 6.00 5.00 21.00 15.00
9.00 7.00 6.00 22.00 16.00
10.00 8.00 7.00 23.00 17.00
11.00 9.00 8.00 0.0018.00
13.00 11.00 10.00 2.00 20.00
14.00 12.00 11.00 3.00 21.00
15.00 13.00 12.00 4.00 22.00
16.00 14.00 13.00 5.00 23.00

12.00 10.00 9.00

3.00
400 2.00

Trade ASX 24 for free with ASX New Trader Incentive Program

ASX offers two incentive programs to new entrants to the ASX 24 market. The Corporate Incentive Program is
aimed at corporations trading either company funds or pooled client funds, while the Proprietary Trader Incentive
Program is targeted at individual proprietary traders trading their own account. These New Trader Incentive Programs
allow eligible customers who have not traded the ASX 24 market in the last two years to receive a 100% rebate on
the Exchange trade fee when trading the ASX benchmark futures and options contracts.

Further details on both Incentive Programs, the applicable products and eligibility criteria are available from the
Incentive Program information sheet and application form which can be downloaded at www.asx.com.au/incentive

Contact details

Andrew Musgrave Regional Manager, Asia Telephone: +61 2 9227 0211 andrew.musgrave @asx.com.au
James Keeley Regional Manager, Europe Telephone: +44 203 009 3375  james.keeley@asx.com.au
David Ritchie Regional Manager, North America  Telephone: +1 312 803 5840 david.ritchie@asx.com.au

Disclaimer: This is not intended to be financial product advice. To the extent permitted by law, ASX Limited

ABN 98 008 624 6391 and its related bodies corporate excludes all liability for any loss or damage arising ASX
in any way including by way of negligence. This document is not a substitute for the Operating Rules of the
relevant ASX entity and in the case of any inconsistency, the Operating Rules prevail. AUSTRALIAN SECURITIES EXCHANGE

© Copyright 2012 ASX Limited ABN 98 008 624 6391. All rights reserved 2012.

Domestic Information Line: 131 279 International Information Line: +61 2 9338 0000 WWW. asx.com.au

For these contracts the market is operated by Australian Securites Exchange Limited ABN 83 000 943 377 05 1o




