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Australian
Electricity
Futures and
Options
highlights

Source: ASX Energy

Average Daily
Volume* in TWh

Up 48% from FY 2025

Notional electricity*
traded in FY 2026

Up 48% from FY 2025

*Futures and options combined

Average Daily
Volume in contracts*

Up 44% from FY 2025

Futures executed on
screen

18% executed via blocks, 7%
EFP

Futures as a
percentage of spot

Futures market was 7.85x the
size of underlying electricity

Options made up
40% of volume

Up 7% from FY 2025
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Record volume year for Electricity Futures and Options

AU Electricity o
Futures and
Options

400,000

360,000

o .
o .

200,000

150,000 I

100,000
50,000

0
N ]
& &

Futures m Options

Source: ASX Energy




The majority of Electricity Futures volume is executed on screen

AU Electricity
F u t u res Futures execution method
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10-year price history

Base load
E I eCtri c i ty Base Load Futures Strip Settlement Prices (Spot +1 rolling)
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ASX Electricity Futures and Options volumes averaged 7.8X the size of

AU E Iectri city underlying electricity spot market in FY 26
L i q u i d ity by ASX Volume compared to physical market
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Volume traded
by region

Followed by QLD, VIC and SA

Futures volume by region (contracts)
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Options volume by region (contracts)
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New Zealand
Electricity
Futures and
Options
highlights

Source: ASX Energy

Average Daily
Volume* in TWh

Up 48% from FY 2025

Notional electricity
traded in FY 2026

Up 48% from FY 2025

*Futures and Options combined

Average Daily
Volume in contracts*

Up 41% from FY 2025

Futures executed on
screen

6% executed via blocks

Growth in options
traded

Option volumes were up
264% from FY 2025

Average Daily
Volume in options

contracts
Up from108 in FY 2025
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Otahuhu and Benmore Electricity Futures and Options*

NZ Electricity
Futures and
Options
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FY 2025 vs FY 2026

NZ Options
VO I u m es Benmore and Otahuhu options volume (contracts)
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Monthly vs quarterly contracts

NZ Electricity
Futures

New Zealand Electricity Futures monthly vs quarterly in MWh

14,000,000
12,000,000
10,000,000
8,000,000
6,000,000
4,000,000

2,000,000

Monthly  m Quarterly

Source: ASX Energy

AS>



The majority of Electricity Futures volume is executed on screen

NZ Futures
exe c u ti o n Futures execution method
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NZ Electricity
Liquidity by
region

Benmore traded at 4.1x the size
of the underlying market

ASX NZ Electricity Futures & Options volumes averaged 3.3x the size of
underlying electricity spot market in FY 26

ASX Volume compared to physical market
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Updated ASX
Energy Website

New website live 6t" June 2026

A refreshed new look coupled with enhanced usability

and robust analysis functions for customers.
Including:
- Comparative Charting

- Compiled trade-log, orderbook and RFQ intra-day

delayed ticker

- APl delivery mechanism for intraday and historical

data
APl now available

o WWWw.asxenerqgy.com.au/api-docs
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New ASX 24
ReferencePoint®
Master List and ASX 24 ReferencePoint® \

data suite - your trusted

Daily Summary

source for comprehensive
derivatives data

« New ASX 24 ReferencePoint® Master List - a definitive start of day instrument reference data set for all ASX 24 tradeable instruments
and combinations including commodities contracts.

 Enhanced ASX 24 ReferencePoint® Daily Summary — a daily end of day summary of key pricing, volume and sensitivity data for the day
and night sessions.

« This version is enhanced to include all ASX 24 tradeable instruments and combinations, plus off market volumes.

« Together, these deliver a consistent, reliable source of derivatives data for market analysis, trading, risk and operations. Learn more:
https://bit.ly/4cPxDQV
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https://www.linkedin.com/redir/redirect?url=https%3A%2F%2Fbit%2Ely%2F4cPxDQV&urlhash=zrPK&trk=public_post-text

Environmental,

Gas & Grains
NZU’s taken to delivery GJ’s of Gas taken to

Equal to 174,000 tonnes of C02 delivery
via the Wallumbilla Gas Supply Hub

ACCU'’s taken to delivery Volume of grain delivered
Equal to 25,000 tonnes of CO2 Equal to 3,330 futures
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Get in touch Asx

Email: commodities@asx.com.au

dasX.com.au

M ASX

0 OfficialASX
ASX_official
X @ASX

o ASXLtd

This document provides general information only and may be subject to change at any time without notice. ASX Limited (ABN 98 008 624 691) and its related bodies corporate (“ASX”) makes no representation or warranty with respect 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 anyone acting or refraining to act in reliance on this information.

© Copyright ASX Operations Pty Limited ABN 42 004 523 782. All rights reserved 2026.
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