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Average Daily Volume Benchmark Products '23 - '25 Total Average Daily Volumes (all expiry months)
300,000 - 2023 Q2 2024 Q2 2025 Q2 GROWTH
Q2 2024 - Q2 2025
250,000 SPI200™ 55,643 55,425 50,659 -8.6%
200,000 4 30 Day 8,107 9,357 6,743 -27.9%
90 Day 122,145 171,757 199,297 16.0%
150,000 3 Year 183,594 211,239 278,981 32.1%
100,000 - 5 Year 1,015 1,201 603 -49.8%
10 Year 176,942 232,009 254,973 9.9%
>0,000 4 ** Commodities 1513 1,687 2,249 33.3%
0 4 Total Exchange 519,150 631,284 791,256 25.3%
SPI 200 30 Day 90 Day 3 Year 5 Year 10 Year
Int mt;?t\;uw Bank Bill f';‘:r\‘l:\/ Treasury Bond f';‘;;l;!\/
m2023Q2 m2024Q2 m2025Q2
** Commodities = Australia/ New Zealand Electricity, Gas and Grains.
Volumes during Euro/US Time Zone by Product Average Daily Volumes (all expiry months)
Night Session Volumes
2023 Q2 2024 Q2 2025 Q2 GROWTH
90,000 - Q2 2024 - Q2 2025
80,000 4 SPI 200™ Day 41,761 41,858 37,246 -11.0%
201000 Night 13,882 13,567 13,413 -1.1%
’ Day 6,683 8,243 5,043 -38.8%
60,000 - 30 Day )

o Night 1,424 1,114 1,700 52.6%

@ 50,000 1 90 Day Day 87,073 108,673 128,430 18.2%

S 40,000 - Night 35,072 63,084 70,867 12.3%

“ 30,000 - 3 Year Day 144,381 158,110 208,966 32.2%
20,000 1 Night 39,213 53,129 70,015 31.8%
10,000 4 5 Year Day 971 1,033 575 -44.3%

Night 44 168 28 -83.3%

SPI 200 30 Day 90 Day 3 Year 5 Year 10 Year Day 128,591 160,277 174,887 9.1%
Interbank  BankBill ~ Treasury  Treasury  Treasury 10 Year .

Cash Rate Bond Bond Bond Night 48,351 71,732 80,086 11.6%

GRS LGRS G Total Day 375,789 444,618 555,147 24.9%

Exchange Night 143,361 186,666 236,109 26.5%




ASX Futures Volumes and Market Dynamics

Product Trading Dynamics over a 24 Hour Period (Q2 2025 Statistics)

TIME TRADED VOLUME BY HOUR AVERAGE BID/OFFER SIZE BY HOUR
Chicago London HK/Sing Tokyo  Aust* SPI200™ 30 Day** 90 Day** 3Year 5Year 10Year SPI200™ 30 Day** 90 Day** 3Year 5Year 10 Year
(AEDT)
13 21 22 0 1,424 36 408 6,563 2 7,013 5 2,798 2,037 1,517 12 395
14 22 23 1 1,212 31 339 4,414 2 5,832 6 2,390 1,633 1,429 8 396
9 15 23 0 2 677 71 141 2,463 2 2,646 6 3,136 1,803 1,322 5 305
10 16 0 1 3 550 194 115 1,701 1 1,860 5 1,727 1,640 1,290 5 311
11 17 1 2 4 515 30 56 1,148 0 1,362 6 1,422 2,167 1,192 5 292
12 18 2 3 5 1,127 21 137 1,542 1 1,315 5 1,380 1,806 1,156 5 283
13 19 3 4 6 377 17 184 1,379 0 1,014 2 2,920 1,030 609 7 116
14 20 4 5 7 Closed Closed Closed Closed Closed Closed 0 Closed Closed Closed Closed Closed
15 21 5 6 8 Closed 63 1,031 15,116 15 12,114 0 3,332 1,426 1,892 118 377
16 22 6 7 9 967 151 1,188 19,255 58 12,763 7 4,265 1,457 2,365 131 569
17 23 7 8 10 4,874 242 1,817 25,030 32 18,996 17 4,065 1,566 2,787 156 774
18 0 8 9 11 3,913 310 2,036 23,548 27 19,152 14 4,110 1,317 2,870 124 759
19 1 9 10 12 2,881 132 592 18,090 10 12,368 14 3,198 1,605 3,194 139 818
20 2 10 11 13 2,370 172 622 18,477 72 14,366 16 3,894 1,693 3,858 154 1,150
21 3 11 12 14 3,191 220 938 17,676 38 14,641 17 3,352 1,752 4,110 147 1,350
22 4 12 13 15 4,192 139 1,510 25,561 73 22,755 17 3,653 1,785 4,239 150 1,273
23 5 13 14 16 9,217 711 1,200 26,613 63 23,194 19 2,823 1,566 3,218 77 887
0 6 14 15 17 1,257 81 807 10,792 3 11,248 6 3,252 2,187 2,028 33 543
1 7 15 16 18 831 73 429 6,491 4 5,998 6 3,844 2,424 1,958 52 475
2 8 16 17 19 602 32 486 4,916 2 4,331 7 3,126 2,363 1,869 62 499
3 9 17 18 20 603 98 381 4,354 1 3,905 6 3,069 2,715 1,798 58 448
4 10 18 19 21 757 65 550 5,846 2 5,310 6 3,334 2,662 1,745 70 445
5 11 19 20 22 866 64 790 7,435 3 8,109 6 3,182 2,088 1,510 68 384
6 12 20 21 23 1,284 97 629 6,756 4 9,479 5 2,973 1,740 1,462 62 350
TIME AVERAGE BID/OFFER SPREAD BY HOUR AVERAGE TRADE SIZE BY HOUR
Chicago London HK/Sing Tokyo  Aust* SPI1200™ 30 Day** 90 Day** 3Year 5Year 10Year SPI200™ 30 Day** 90 Day** 3Year 5Year 10 Year
(AEDT)
13 21 22 0 1.0 1.0 1.0 1.0 1.1 0.5 1 81 50 24 2 8
14 22 23 1 1.0 1.0 1.0 1.0 1.0 0.5 1 48 41 21 1 8
9 15 23 0 2 1.0 0.0 1.0 1.0 1.0 0.5 1 71 27 19 2 7
10 16 0 1 3 2.0 0.0 1.0 1.0 1.2 0.5 1 48 48 17 1 6
11 17 1 2 4 2.0 1.0 1.0 1.0 1.0 0.5 1 78 14 16 1 6
12 18 2 3 5 1.0 0.0 1.0 0.9 1.0 0.5 1 100 72 22 1 6
13 19 3 4 6 2.0 0.0 1.0 1.0 1.0 0.6 1 66 62 25 1 8
14 20 4 5 7 Closed Closed Closed Closed Closed Closed Closed Closed Closed Closed Closed Closed
15 21 5 6 8 Closed 1.0 1.0 1.1 1.9 0.6 Closed 117 78 59 4 27
16 22 6 7 9 2.0 1.0 1.0 1.0 13 0.5 1 55 74 43 10 16
17 23 7 8 10 1.0 1.0 1.0 1.0 1.2 0.5 1 51 73 35 5 12
18 0 8 9 11 1.0 0.0 1.0 0.9 13 0.4 1 119 74 32 5 13
19 1 9 10 12 1.0 1.0 1.0 0.9 1.1 0.4 1 131 46 34 4 13
20 2 10 11 13 1.0 1.0 1.0 0.9 1.1 0.4 1 116 61 37 18 14
21 3 11 12 14 1.0 0.0 1.0 0.9 1.1 0.4 1 101 77 31 12 13
22 4 12 13 15 1.0 1.0 1.0 0.9 1.1 0.4 1 82 57 35 17 17
23 5 13 14 16 1.0 0.0 1.0 0.9 1.1 0.5 2 264 86 40 10 19
0 6 14 15 17 2.0 1.0 1.0 1.0 1.1 0.5 1 79 53 36 3 13
1 7 15 16 18 1.0 1.0 1.0 1.0 1.1 0.5 1 71 50 34 4 11
2 8 16 17 19 1.0 1.0 1.0 1.0 1.1 0.5 1 58 57 32 4 11
3 9 17 18 20 1.0 0.0 1.0 1.0 1.1 0.5 1 93 72 32 3 10
4 10 18 19 21 1.0 0.0 1.0 0.9 1.2 0.5 1 119 59 29 3 10
5 11 19 20 22 1.0 1.0 1.0 0.9 1.2 0.5 1 61 54 25 3 10
6 12 20 21 23 1.0 0.0 1.0 1.0 1.2 0.5 1 73 52 24 3 10

* Daylight saving
** Spot monthly only
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ASX Futures Average Traded Volume by Hour (Q2 2025 Statistics)
(London and Chicago non-daylight saving; Sydney daylight saving)
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ECONOMIC RELEASES
90,000 - 20:30 Chicago time ANNOUNCEMENTS 16:30 ASX 24 NTP
4 q 23:30 Chicago time DAY SESSION CLOSES
02:30 London time : : 01:30 Chicago time
09:30 Singapore/Hong Kong time  05:30 London time . : LD
10:30 Tokyo time 12:30 Singapore/Hong Kong time 07:30 LQndon time .
80,000 - \ 13:30 Tokyo time 14:30 Singapore/Hong Kong time

15:30 Tokyo time
09:50 ASX SPI200™  —0——
70,000 - FUTURES AND OPTIONS OPEN
18:50 Chicago time
00:50 London time
07:50 Singapore/Hong Kong time
60,000 08:50 Tokyo time

23:20 Sydney time

CHICAGO MARKETS OPEN

08:20 Chicago time

14:20 London time
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“E’ 22:20 Tokyo time
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> 02:10 Chicago time
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© 40,000 - DAY SESS]ON “R products open) 15:10 Singapore/Hong Kong time
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Contact Information

Find out more about ASX Futures
Website: www.asx.com.au/futures
Email: futures@asx.com.au

This is not intended to be financial product advice. To the extent permitted by law, ASX Limited ABN 98 008 624 691 and its related
bodies corporate excludes all liability for any loss or damage arising 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.

© Copyright 2025 ASX Limited ABN 98 008 624 691. All rights reserved 2025.

For these contracts the market is operated by Australian Securities Exchange Limited ABN 83 000 943 377
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