Monthly SFE Trading Report for March 2026

Report Generation Time: 02/04/26 11:19:21 [PDSAP104]

Mth Vol Mth Vol % YTD 2026 YTD 2025 % Op Int Op Int %
Mar 2026 Mar 2025 Change (63-Days) (63-Days) Change 2026 2025 Change
(22-Days) (21-Days) (Mth-End) (Mth-End)
Equity Indices - Futures
SPI 200 AP 1,881,477 1,784,787 5.42% 3,412,768 3,303,084 3.32% 210,247 239,189 -12.10%
S&P / ASX 200 A-REIT Index AA 6,946 7,979 -12.95% 8,243 9,629 -14.39% 1,756 1,014 73.18%
S&P / ASX 200 Financials-x-A-REIT Index AF 9 146 -93.84% 11 283 -96.11% 4 8 -50.00%
S&P / ASX 200 Resources Index AR 807 190 324.74% 813 208 290.87% 79 64 23.44%
Mini-ASX SPI 200 AM 0 0 na 0 0 na 0 0 na
S&P /ASX 200 Gross TR Index AT 0 0 na 0 0 na 0 0 na
S&P/ASX 200 ex 100 TR Index AS 0 0 na 0 0 na 0 0 na
Total: 1,889,239 1,793,102 5.36% 3,421,835 3,313,204 3.28% 212,086 240,275 -11.73%
Equity Indices - Options
SPI 200 AP 124 86 44.19% 307 216 42.13% 114 137 -16.79%
Total: 124 86 44.19% 307 216 42.13% 114 137 -16.79%
Interest Rates - Futures
30 Day Interbank Cash Rate 1B 136,697 151,883 -10.00% 339,930 451,014 -24.63% 48,063 121,995 -60.60%
90-Day Bank Bills IR 9,104,416 4,353,555 109.13% 17,722,815 11,687,218 51.64% 1,639,922 1,343,908 22.03%
3 Year Bonds YT 11,779,407 7,585,782 55.28% 22,723,137 16,912,521 34.36% 1,183,642 959,467 23.36%
5 Year Bonds VT 18,324 32,761 -44.07% 26,341 53,995 -51.22% 4,340 11,305 -61.61%
10 Year Bonds XT 10,628,370 8,411,907 26.35% 20,166,683 17,246,743 16.93% 1,402,505 1,211,117 15.80%
White Pack 1st yr IR Strip Futures WP 25 271 -90.77% 352 428 -17.76% 0 0 na
Red Pack 2nd yr IR Strip Futures RP 0 0 na 166 179 -7.26% 0 0 na
Green Pack 3rd yr IR Strip Futures GP 0 0 na 0 0 na 0 0 na
2yr Bundle IR Strip Futures RB 17 0 na 17 126 -86.51% 0 0 na
3yr Bundle IR Strip Futures GB 0 0 na 0 0 na 0 0 na
20 Year Bonds LT 21,157 22,340 -5.30% 42,466 53,166 -20.13% 4,070 16,721 -75.66%
Total: 31,688,413 20,558,499 54.14% 61,021,907 46,405,390 31.50% 4,282,542 3,664,513 16.87%
Interest Rates - Options
90-Day Bank Bills IR 0 0 na 0 0 na 0 0 na
3 Year Bonds YT 0 0 na 0 0 na 0 0 na
3 Year Bonds Overnight YO 0 0 na 0 800 -100.00% 0 0 na
3 Year Bonds Intra-Day YD 10,750 5,500 95.45% 57,670 39,850 44.72% 0 0 na
10 Year Bonds XT 0 0 na 0 0 na 0 0 na
10 Year Bonds Overnight X0 0 0 na 0 0 na 0 0 na
10 Year Bonds Intra-Day XD 0 0 na 0 0 na 0 0 na
Total: 10,750 5,500 95.45% 57,670 40,650 41.87% 0 0 na
NZ Interest Rates - Futures
90 Day Bank Bill BB 632,272 241,118 162.23% 1,078,791 552,128 95.39% 260,293 158,227 64.51%
White Pack 1st yr BB Strip Fut NW 0 0 na 0 0 na 0 0 na
Red Pack 2nd yr BB Strip Fut NR 0 0 na 0 0 na 0 0 na
2yr bundle BB strip fut ZR 0 0 na 0 0 na 0 0 na
Total: 632,272 241,118 162.23% 1,078,791 552,128 95.39% 260,293 158,227 64.51%
NZ Interest Rates - Options
90 Day Bank Bill BB 0 0 na 0 0 na 0 na
Total: 0 0 na 0 0 na 0 0 na

® Volumes quoted are Total Volumes which include on-market, off-market and non-traded volumes.

® Quoted figures are based on latest available information at time of report generation.

® Although ASX Limited ABN 98 008 624 691 and its related bodies corporate (“ASX”) has made every effort to ensure the accuracy of the information
as at the date of publication, ASX does not give any warranty or representation as to the accuracy, reliability or completeness of the
information. To the extent permitted by law, ASX and its employees, officers and contractors shall not be liable for any loss or damage arising
in any way (including by way of negligence) from or in connection with any information provided or omitted or from any one acting or refraining
to act in reliance on this information.
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Mth Vol Mth Vol % YTD 2026 YTD 2025 % Op Int Op Int %
Mar 2026 Mar 2025 Change (63-Days) (63-Days) Change 2026 2025 Change
(22-Days) (21-Days) (Mth-End) (Mth-End)

Commodities - Futures
ASX Electricity Base Load Quarterly Futures NSVBN 12,031 4,986 141.30% 29,270 15,856 84.60% 17,815 11,222 58.75%
ASX Electricity Base Load Quarterly Futures QLIBQ 9,726 4,585 112.13% 25,898 15,097 71.54% 24,981 18,696 33.62%
ASX Electricity Base Load Quarterly Futures SA BS 146 118 23.73% 370 418 -11.48% 1,228 619 98.38%
ASX Electricity Base Load Quarterly Futures VICBV 7,216 3,212 124.66% 19,464 9,859 97.42% 13,311 10,422 27.72%
ASX Electricity Peak Load Quarterly Futures NSWPN 0 1 -100.00% 6 7 -14.29% 8 32 -75.00%
ASX Electricity Peak Load Quarterly Futures QLOPQ 0 0 na 0 0 na 0 0 na
ASX Electricity Peak Load Quarterly Futures SA PS 0 0 na 0 0 na 0 0 na
ASX Electricity Peak Load Quarterly Futures VICPV 0 3 -100.00% 0 6 -100.00% 0 8 -100.00%
ASX Electricity Base Load $300 Cap Quarterly FIGN 1,014 976 3.89% 5,178 4,562 13.50% 6,073 6,174 -1.64%
ASX Electricity Base Load $300 Cap Quarterly FlGQ 1,179 794 48.49% 5,506 4,482 22.85% 7,818 5,624 39.01%
ASX Electricity Base Load $300 Cap Quarterly FIGS 63 63 0.00% 444 471 -5.73% 915 1,136 -19.45%
ASX Electricity Base Load $300 Cap Quarterly FIGV 1,394 671 107.75% 5,325 3,559 49.62% 5,462 5,183 5.38%
ASX Electricity Base Load Strip Futures NSW  HN 1,740 603 188.56% 3,327 1,485 124.04% 0 0 na
ASX Electricity Base Load Strip Futures QLD  HQ 1,509 620 143.39% 3,419 1,856 84.21% 0 0 na
ASX Electricity Base Load Strip Futures SA HS 8 21 -61.90% 16 48 -66.67% 0 0 na
ASX Electricity Base Load Strip Futures VIC HV 903 286 215.73% 1,843 890 107.08% 0 0 na
VIC Gas Futures GX 0 0 na 11 58 -81.03% 228 90 153.33%
VIC Gas Strip Futures GY 0 0 na 0 10 -100.00% 0 0 na
Wallumbilla Natural Gas Futures Gz 8 19 -57.89% 32 163 -80.37% 88 140 -37.14%
Eastern Australia Wheat WM 7,275 9,225 -21.14% 22,317 27,189 -17.92% 9,212 10,885 -15.37%
Eastern Australia Wheat Tendered KM 0 0 na 0 0 na 0 0 na
Eastern Australia Feed Barley uB 21 35 -40.00% 21 1,008 -97.92% 0 370 -100.00%
Eastern Australia Feed Barley Tendered KB 0 0 na 0 0 na 0 0 na
ASX Electricity Base Load Monthly Futures NSWEN 0 93 -100.00% 2 247 -99.19% 0 213 -100.00%
ASX Electricity Base Load Monthly Futures QLD EQ 0 127 -100.00% 19 127 -85.04% 0 122 -100.00%
ASX Electricity Base Load Monthly Futures SA ES 0 0 na 0 0 na 0 0 na
ASX Electricity Base Load Monthly Futures VIC EV 0 17 -100.00% 0 17 -100.00% 20 17 17.65%
ASX Electricity Peak Load Strip Futures NSW DN 0 0 na 0 0 na 0 0 na
ASX Electricity Peak Load Strip Futures QLD DQ 0 0 na 0 0 na 0 0 na
ASX Electricity Peak Load Strip Futures SA DS 0 0 na 0 0 na 0 0 na
ASX Electricity Peak Load Strip Futures VIC DV 0 0 na 0 0 na 0 0 na
ASX Electricity Base Load $300 Cap Strip FutureRN 12 124 -90.32% 95 359 -73.54% 0 0 na
ASX Electricity Base Load $300 Cap Strip FutureRQ 33 106 -68.87% 322 601 -46.42% 0 0 na
ASX Electricity Base Load $300 Cap Strip FutureRS 3 0 na 38 25 52.00% 0 0 na
ASX Electricity Base Load $300 Cap Strip FutureRV 71 33 115.15% 133 98 35.71% 0 0 na
ASX Australian Carbon Credit Unit Futures CA 25 20 25.00% 25 69 -63.77% 0 10 -100.00%
ASX Large Generation Certificate Futures CL 0 0 na 15 40 -62.50% 0 10 -100.00%
NSW Morning Peak Load Electricity Quarterly FUMN 0 0 na 0 0 na 0 0 na
QLD Morning Peak Load Electricity Quarterly FutMQ 0 0 na 0 0 na 0 0 na
VIC Morning Peak Load Electricity Quarterly Futumv 0 0 na 0 0 na 0 0 na
SA Morning Peak Load Electricity Quarterly FutuiMs 0 0 na 0 0 na 0 0 na
NSW Evening Peak Load Electricity Quarterly FUNN 0 0 na 12 0 na 25 0 na
QLD Evening Peak Load Electricity Quarterly FutNQ 0 0 na 4 0 na 9 0 na
VIC Evening Peak Load Electricity Quarterly FutuNv 0 0 na 0 0 na 3 0 na
SA Evening Peak Load Electricity Quarterly FutulNs 0 0 na 4 0 na 4 0 na
NSW Morning Peak Load Electricity Strip FuturesJN 0 0 na 0 0 na 0 0 na
QLD Morning Peak Load Electricity Strip Futures JQ 0 0 na 0 0 na 0 0 na
VIC Morning Peak Load Electricity Strip Futures JV 0 0 na 0 0 na 0 0 na
SA Morning Peak Load Electricity Strip Futures JS 0 0 na 0 0 na 0 0 na
NSW Evening Peak Load Electricity Strip FuturesLN 0 0 na 0 0 na 0 0 na
QLD Evening Peak Load Electricity Strip Futures LQ 0 0 na 1 0 na 0 0 na
VIC Evening Peak Load Electricity Strip Futures LV 0 0 na 0 0 na 0 0 na
SA Evening Peak Load Electricity Strip Futures LS 0 0 na 1 0 na 0 0 na
44,377 26,738 65.97% 123,118 88,607 38.95% 87,200 70,973 22.86%

Total:

® Volumes quoted are Total Volumes which include on-market, off-market and non-traded volumes.

® Quoted figures are based on latest available information at time of report generation.

® Although ASX Limited ABN 98 008 624 691 and its related bodies corporate

information. To the extent permitted by law,

to act in reliance on this information.

("ASX”) has made every effort to ensure the accuracy of the information
as at the date of publication, ASX does not give any warranty or representation as to the accuracy, reliability or completeness of the
ASX and its employees, officers and contractors shall not be liable for any loss or damage arising
in any way (including by way of negligence) from or in connection with any information provided or omitted or from any one acting or refraining

Page 2 of 3



Monthly SFE Trading Report for March 2026

Report Generation Time: 02/04/26 11:19:21 [PDSAP104]

Mth Vol Mth Vol % YTD 2026 YTD 2025 % Op Int Op Int %
Mar 2026 Mar 2025 Change (63-Days) (63-Days) Change 2026 2025 Change
(22-Days) (21-Days) (Mth-End) (Mth-End)
Commodities - Options
ASX Electricity Base Load Strip Futures NSW ~ HN 3,747 930 302.90% 7,981 2,676 198.24% 9,575 5,207 83.89%
ASX Electricity Base Load Strip Futures QLD  HQ 3,632 1,200 202.67% 10,607 4,111 158.02% 15,956 11,384 40.16%
ASX Electricity Base Load Strip Futures SA HS 0 0 na 0 0 na 0 0 na
ASX Electricity Base Load Strip Futures VIC HV 1,355 420 222.62% 3,895 1,897 105.32% 6,585 7,091 -7.14%
Eastern Australia Wheat WM 0 0 na 0 0 na 0 0 na
Eastern Australia Feed Barley uB 0 0 na 0 0 na 0 0 na
ASX Electricity Base Load Quarterly Futures NSVBN 3,625 1,795 101.95% 13,144 8,244 59.44% 14,180 9,808 44.58%
ASX Electricity Base Load Quarterly Futures QLIBQ 2,131 1,149 85.47% 8,465 4,152 103.88% 11,490 5,970 92.46%
ASX Electricity Base Load Quarterly Futures VICBV 2,510 2,224 12.86% 7,996 5,195 53.92% 9,671 7,828 23.54%
ASX Electricity Base Load Quarterly Futures SA BS 0 25 -100.00% 10 35 -71.43% 124 40 210.00%
Total: 17,000 7,743 119.55% 52,098 26,310 98.02% 67,581 47,328 42.79%
NZ Commaodities - Futures
ASX NZ Electricity Base Load Quarterly Futures €EA 24,978 10,293 142.67% 67,512 39,004 73.09% 57,897 45,261 27.92%
ASX NZ Electricity Base Load Quarterly Futures EE 26,280 11,135 136.01% 74,915 43,450 72.42% 40,118 28,888 38.87%
ASX NZ Electricity Base Load Strip Futures OTAEB 0 0 na 0 0 na 0 0 na
ASX NZ Electricity Base Load Strip Futures BEN EF 0 0 na 0 0 na 0 0 na
ASX NZ Electricity Base Load Monthly Futures OED 15,280 8,438 81.09% 39,779 27,978 42.18% 6,328 5,915 6.98%
ASX NZ Electricity Base Load Monthly Futures BEH 16,005 8,831 81.24% 42,884 30,241 41.81% 6,107 4,507 35.50%
ASX NZ Electricity Peak Load Quarterly Futures €C 0 0 na 0 0 na 0 100 -100.00%
ASX NZ Electricity Peak Load Quarterly Futures EEG 0 0 na 0 20 -100.00% 0 120 -100.00%
ASX New Zealand Unit Futures CN 213 50 326.00% 231 55 320.00% 475 336 41.37%
Total: 82,756 38,747 113.58% 225,321 140,748 60.09% 110,925 85,127 30.31%
NZ Commodities - Options
ASX NZ Electricity Base Load Quarterly Futures EEE 2,400 60 3,900.00% 8,200 2,740 199.27% 21,550 5,900 265.25%
ASX NZ Electricity Base Load Quarterly Futures EA 8,800 1,870 370.59% 25,350 4,170 507.91% 32,465 7,970 307.34%
Total: 11,200 1,930 480.31% 33,550 6,910 385.53% 54,015 13,870 289.44%
Total Exchange 34,376,131 22,673,463 51.61% 66,014,597 50,574,163 30.53% 5,074,756 4,280,450 18.56%
Daily Average 1,562,551 1,079,689 44.72% 1,047,851 802,764 30.53%
Non-Traded Volume
(included in total volume) Del mMs OE Total
NZ 90 Day Bank Bill BB 0 75,586 0 75,586
NZ ASX NZ Electricity Base Load Monthly Futures BEN EH 0 2,333 0 2,333
NZ ASX NZ Electricity Base Load Monthly Futures OTA ED 0 2,469 0 2,469
10 Year Bonds XT 0 102,015 0 102,015
20 Year Bonds LT 0 1,681 0 1,681
3 Year Bonds YT 0 192,173 1,000 193,173
30 Day Interbank Cash Rate 1B 0 38,546 0 38,546
5 Year Bonds vT 0 2,348 0 2,348
90-Day Bank Bills IR 0 267,871 0 267,871
ASX Australian Carbon Credit Unit Futures CA 25 0 0 25
S&P / ASX 200 A-REIT Index AA 0 900 0 900
S&P / ASX 200 Resources Index AR 0 5 0 5
SPI 200 AP 0 22,361 11 22,372
Total Non Traded: 25 708,288 1,011 709,324

® Volumes quoted are Total Volumes which include on-market, off-market and non-traded volumes.

® Quoted figures are based on latest available information at time of report generation.

® Although ASX Limited ABN 98 008 624 691 and its related bodies corporate

(“ASX”)

as at the date of publication, ASX does not give any warranty or representation as to the accuracy, reliability or completeness of the
ASX and its employees, officers and contractors shall not be liable for any loss or damage arising
in any way (including by way of negligence) from or in connection with any information provided or omitted or from any one acting or refraining

information. To the extent permitted by law,

to act in reliance on this information.
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has made every effort to ensure the accuracy of the information



