
  

   

 
 

MARKET ANNOUNCEMENT 
 
2 May 2007 
 

Monthly Trading Volumes for April 2007 
 

 
ASX Limited (ASX) announces its monthly trading information for ASX and SFE-traded markets for April 2007. 
 
A number of daily turnover records were observed in the cash and futures markets during the month.   
 
These were influenced by an easing in market perception about an increase in the official cash rate following weaker than 
expected Consumer Price Index data. 
 
On ASX-traded markets, a new record for average daily cash market trades for a month was set of 240,161 transactions 
per day throughout April, with a daily average value of $6.1 billion.  This is an increase of 8.9% on the previous highest 
average daily cash market trades for a month set in February 2007.   
 
On SFE-traded markets, a new daily volume record was set for 30 Day Interbank Cash Rate Futures of 59,447 contracts, 
with a notional value of $178.3 billion, on 24 April.  This is a 31.8% increase on the previous daily volume record set earlier 
in the month on 4 April. 
 
A new daily volume record was set for 90 Day Bank Bill Options of 54,650 contracts, with a notional value of $54.7 billion, 
on 19 April.  This is a 106.3% rise on the previous daily volume record set on 10 June 1998.  
 
Record daily volume levels were also experienced in SFE-traded electricity contracts, due largely to sharp rises in 
underlying electricity prices:    
• 1,030 D-Cypha Base Load Electricity Futures contracts, with a notional value of $108.2 million, were traded on 4 April, 

an increase of 60.9% on the previous daily volume record set on 19 April 2005.    
• 150 D-Cypha Base Load Electricity Strip Options contracts, with a notional value of $69.2 million, were traded on 11 

April, an increase of 50% on the previous daily volume record set on 5 June 2006.  
   
ASX’s trading systems - CLICK XT for ASX-traded volumes and SYCOM for SFE-traded volumes – facilitated the record 
levels and delivered 100% system availability to market participants throughout April. 
 
The activity statement for ASX and SFE-traded markets for April 2007 is attached. 
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Apr 2007 Apr 2006 Apr 2007 
Financial YTD

Apr 2006 
Financial YTD

ASX Markets

Total Trading Days 18 17 209 209

Cash Market Volume
Total Trades (million) 4.323 2.756 37.375 24.823
Increase on PCP 57% 51%
Average Daily Trades (thousand) 240 162 179 119
Increase on PCP 48% 51%

Cash Market Value (including value of crossed trades)
Total Value (billion) 109.354 79.125 1,031.899 782.088
Increase on PCP 38% 32%
Average Daily Value (million) 6.075 4.654 4.937 3.742
Increase on PCP 31% 32%

Cash Market Behaviour Statistics
Percentage of Turnover over $2.679m (%) - capped at $75 10% 8% 9% 9%
Percentage of Turnover crosses (%) 31% 29% 32% 32%

Note - Cash Market includes equity, warrant and interest rate 
market transactions

Options Volume
Total Options Contracts (million) 1.702 1.642 18.154 18.715
Increase on PCP 4% -3%
Average Daily Contracts (thousand) 95 97 87 90
Increase on PCP -2% -3%

SFE Markets

Total Trading Days 19 18 211 211

Exchange Volume
Total Contracts (million) 5.479 5.945 69.598 57.546
Increase on PCP -8% 21%
Average Daily Contracts (thousand) 288 330 330 273
Increase on PCP -13% 21%

Futures Volume
Total Contracts (million) 5.177 5.596 66.347 54.529
Increase on PCP -7% 22%
Average Daily Contracts (thousand) 272 311 314 258
Increase on PCP -12% 22%

Options Volume
Total Contracts (million) 0.302 0.349 3.251 3.017
Increase on PCP -13% 8%
Average Daily Contracts (thousand) 16 19 15 14
Increase on PCP -18% 8%
  


