
 
 

 

 

© 2016 ASX Limited ABN 98 008 624 691 1/4  
 

APPENDIX 1 
EFFECTIVE 3 JUNE 2016 

ASX Clear Exchange Traded Derivatives Scanning Ranges 

ASX Code Current PSR Current VSR New PSR New VSR Move in PSR Move in VSR 

XJO $2,400 28% $2,400 30% Unchanged Up 

AGL 5% 22% 5% 20% Unchanged Down 

AIO 7% 39% 7% 39% Unchanged Unchanged 

AMC 7% 22% 6% 22% Down Unchanged 

AMP 6% 46% 6% 46% Unchanged Unchanged 

ANN 14% 30% 10% 25% Down Down 

ANZ 8% 40% 7% 38% Down Down 

APA 6% 0% 6% 0% Unchanged Unchanged 

ARI 40% 43% 40% 40% Unchanged Down 

ASX 5% 23% 5% 21% Unchanged Down 

AWC 11% 44% 10% 39% Down Down 

AZJ 9% 27% 8% 27% Down Unchanged 

BEN 9% 31% 8% 31% Down Unchanged 

BHP 12% 27% 12% 28% Unchanged Up 

BLD 6% 37% 6% 35% Unchanged Down 

BOQ 10% 33% 8% 30% Down Down 

BSL 13% 25% 13% 25% Unchanged Unchanged 

BXB 7% 36% 6% 33% Down Down 

CBA 6% 38% 6% 36% Unchanged Down 

CCL 6% 55% 5% 50% Down Down 

CIM 9% 24% 7% 24% Down Unchanged 

CPU 7% 22% 7% 23% Unchanged Up 

CSL 5% 23% 5% 20% Unchanged Down 

CSR 8% 31% 8% 35% Unchanged Up 
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ASX Code Current PSR Current VSR New PSR New VSR Move in PSR Move in VSR 

CTX 7% 24% 7% 21% Unchanged Down 

CWN 7% 30% 7% 27% Unchanged Down 

CYB 7% 24% 5% 29% Down Up 

DXS 5% 0% 5% 0% Unchanged Unchanged 

FLT 9% 26% 9% 23% Unchanged Down 

FMG 21% 35% 19% 32% Down Down 

FXJ 9% 70% 7% 70% Down Unchanged 

GMG 6% 29% 5% 28% Down Down 

GPT 5% 36% 5% 41% Unchanged Up 

HVN 7% 26% 7% 30% Unchanged Up 

IAG 7% 42% 6% 37% Down Down 

IFL 7% 33% 7% 32% Unchanged Down 

ILU 13% 27% 11% 24% Down Down 

IPL 9% 22% 8% 22% Down Unchanged 

JHX 7% 40% 7% 39% Unchanged Down 

LLC 7% 38% 6% 33% Down Down 

MPL 9% 62% 7% 57% Down Down 

MQG 8% 32% 6% 31% Down Down 

MTS 13% 29% 12% 29% Down Unchanged 

MYR 11% 39% 11% 44% Unchanged Up 

NAB 8% 46% 7% 41% Down Down 

NCM 12% 21% 10% 20% Down Down 

ORG 14% 32% 13% 28% Down Down 

ORI 8% 23% 8% 24% Unchanged Up 

OSH 12% 30% 11% 31% Down Up 

OZL 11% 25% 11% 22% Unchanged Down 
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ASX Code Current PSR Current VSR New PSR New VSR Move in PSR Move in VSR 

QAN 8% 27% 9% 32% Up Up 

QBE 8% 28% 7% 26% Down Down 

RHC 6% 0% 6% 0% Unchanged Unchanged 

RIO 10% 28% 10% 26% Unchanged Down 

RMD 8% 35% 5% 39% Down Up 

RRL 13% 32% 12% 32% Down Unchanged 

S32 15% 64% 12% 60% Down Down 

SCG 5% 30% 5% 31% Unchanged Up 

SEK 9% 33% 8% 28% Down Down 

SGM 13% 24% 13% 24% Unchanged Unchanged 

SGP 5% 43% 5% 39% Unchanged Down 

SGR 5% 30% 5% 29% Unchanged Down 

SHL 7% 24% 6% 21% Down Down 

STO 18% 30% 18% 31% Unchanged Up 

SUN 6% 33% 6% 30% Unchanged Down 

SYD 6% 33% 5% 38% Down Up 

TAH 7% 26% 6% 25% Down Down 

TCL 5% 26% 5% 26% Unchanged Unchanged 

TEN 12% 65% 12% 60% Unchanged Down 

TLS 5% 36% 5% 36% Unchanged Unchanged 

TTS 6% 32% 6% 35% Unchanged Up 

TWE 9% 42% 8% 37% Down Down 

VCX 5% 0% 5% 0% Unchanged Unchanged 

WBC 8% 37% 7% 35% Down Down 

WES 5% 26% 5% 26% Unchanged Unchanged 

WFD 5% 27% 7% 23% Up Down 
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ASX Code Current PSR Current VSR New PSR New VSR Move in PSR Move in VSR 

WOR 23% 29% 22% 28% Down Down 

WOW 7% 33% 6% 29% Down Down 

WPL 10% 27% 8% 26% Down Down 

 


