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Billable turnover includes value of crossed trades.
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CORPORATION LIMITED Monthly SFE Trading Report for August 2006
Report Generation Time: 04700/06 0R:38:35 [SFEQTETO)

Mth Vol Mth Vol Y%  YTD 2006 YTD 2005 %% Opint Op Int %

Aug 2006  Aug 2005 Change {171-Days] {(170-Daysj Change 2006 2005 Change

{23-Days) {(23-Days) {kith-End} (Mth-Endj
Currencies - Futures
AUD AF 153 138 12.50% 1,307 3,444 H2.05% 30 188 -84 04%
Total: 183 138 12.50% 1,307 A4 62.058% 30 188 -54.04%,
Equity Indices - Futures
5B 200 AP 413,604 323,532 27.50% 3,886 485 3,395,885 14.74% 250 81% 214 488 18.94%
Listed Froperty Trust PT 2031 2,840 -23.07% 15,533 3,485 344.31% 1808 933 72.35%
Total- 415,838 328,172 27.49% 3,912,018 3,399,381 15.08% 252423 215421 17.18%
Equity Indices - Options
SR 200 AP 83722 58870 2.08% 462 783 484,171 -0.30% 145 087 178,770 -17.82%
5Pt 200 Intra Day Cash Seitlad AD 4 188 -B222% 10,594 5218 103.83% 4} G 1a
Total 63,736 58,1580 T.75% 473,387 462,389 0.85% 145087 176,770 -17.92%
NZ Equity Indices - Futures
FoX15 Gross Share Price Index F| 4 o] a a 0 na a] ] a
Total: 0 G na 0 1} na 0 G na
Interest Rates - Futures
30 Day Interbank Cash Rate 13 208,583 122,861 BETT% 1,297,285 957 626 34.07% 141 488 128 586 10.04%
90-Day Bank Bils IR 1,846,015 1,808,712 14.89% 13,113,180 0,519,182 24 BB% 526 832 576 478 B.70%
3 Year Bonds YT 2773713 2079852 33.35% 20,348 262 18,450 802 23.68% 502 180 529,991 -5.25%
3 Year Interest Rate Swaps Y8 3] o] na a g na o] 2] na
10 Year Bonds xr §1.021,109 767 238 33.09% 8,746,322 8,519,547 34.18% 385722 324 645 1B.81%
10 Year nterast Rate Swaps X8 ] 3] na a g na a] 2 na
AUASS 10 vr Bond Spread LiA G 380 -100.00% 0 380 -100.58% 4} 382 -180.00%
NZ/AL 3y Bond Spread KY 4 o] a a a na a] ] a
NZ/AL 10 yr Bond Spreat KX 4 o] a a a na a] ] a
Bond Indax BX 4 o] a a 0 na a] ] a
Total: 5,849,420 4,877,141 27.80% 43,503,009 34,457 635 26.25% 1,855,982 1,560,061 8.18%
Interest Rates - Options
90-Day Bank Bils IR 20,085 25374 -20.84% 112,502 179,056 3717 % 70 B18 81,512 -13.12%
3 Yeoar Bonds YT 94,043 654 022 45 89% 666,205 302,318 120.37% 41 787 51,377 -18.67%
3 Year Bonds Overnight YO 157,028 114,848 36619 1,054 115 745782 41.34% 44 ¢ a2
3 Year Bonds Intra-Day Y B2 336 52,270 57 .52% 418,240 367,560 T.82% 43 1+ na
10 Year Bonds xr 3,352 3983 -15.84% 40,016 28724 3463% 4 788 3,058 58.57%
10 Year Bonds Overnight X0 785 9,980 -2.34% 48 455 42005 15.38% 0 G na
US T Note O8O X 4 0 na 0 a na o} s ma
10 Year Bonds Intra-Day pik 4 100 -100.00% 86 750 2.13% a] ] a
Total 368,800 270,697 3543% 2,340,369 1,687,195 3B.71% 117,381 135,847 -13.65%
NZ Interest Rates - Futures
30 Day Bank Bill BH 135,058 58,118 132.38% 1,231,153 537,135 128.21% 200822 88 388 127 .26%
3 Year Stock i 2 3] na a 0 na 3] 1] na
10 Year Stock TN i2 27 -55.56% 300 538 -44.03% 82 59 38.58%
Total 135,071 58,146 132.30% 1,231,453 B3r.671 128.03% 200904 88427 127.20%
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CORPORATION LIMITED Monthly SFE Trading Report for August 2006
Report Generation Time: 04700/06 0R:38:35 [SFEQTETO)

Mth Vol Mth Vol Y%  YTD 2006 YTD 2005 %% Opint Op Int %

Aug 2006  Aug 2005 Change {171-Days] {(170-Daysj Change 2006 2005 Change

{23-Days) {(23-Days) {Nith-End} (Mth-End)
NZ Interest Rates - Options
30 Day Bank Bill BH 450 4] na 18,00G 2,850 531.58% 11,180 G 12
3 Year Stock 1Y s o} na a a na o} ] na
10 Year Stock TN s o} na a ol na o} ] na
Total 450 G na 18,000 2,850 531.58% 11,100 G na
Commaodities - Futures
d-cypha SFE NEW Base Load Electricily BN G258 58 1,B51.79% T.OV7 3,724 A0.04% 5258 3,236 B2 4B8%
d-cypha SFE QLD Base Load Electriciy BQ 1,080 3683 202 T8% 5615 2180 158 85% 3480 1,880 106.51%
d-cypha SFE SA Base Load Eleciricity BS 280 360 -22.22% 839 1.007 -36.54%: 1,840 1,737 5.83%
d-cypha SFE WIC Base Load Eiactricity BY 1,930 65 2 888.23% 6,571 1425 361.12% 2 BAD 1880 T143%
d-cypha SFE NEW Feak Perod Electricity PN &0 114 -47 37% 1,421 73 97.08% 1078 763 41.42%
d-cypha SFE QLD Peak Perod Electricity  PQ 150 25 £00.00% 1,328 450 195.11% 813 518 18.22%
d-cypha SFE 5A Peak Pericd Electricity P8 1] 314 -100.00% 50 180 £B.75% 85 135 -37.04%
d-cypha SFE WIC Peak Pericd Efectricity PV 470 355 32.39% 3,180 290 962% 351 2770 25 7TE%
d-cypha SFE NEW Base 5300 CAP GN 5 4] b5 a1z 1 91.403.00 448 1 44,500.00%
d-cypha SFE QLD Base $300 CAR GQ 20 240 -81.67% 660 520 26.82% 285 526 -43.27%
d-cypha SFE SA Base $300 CAR GS I 33 2 42 0 na 40 s na
d-cypha SFE VIC Base $300 CAR GV 55 5 1,000.00% 1,015 27 3858.25% 415 21 1,876.19%
d-cypha SFE NEW Base Load Electricily  HN B85 5 1,200.00% 710 380 102 88% 0 ) -180.00%
d-cypha SFE QLD Base Load Electricity  HQ 85 25 180.00% 535 220 143.18% o} s ma
d-cypha SFE 5A Base Load Electricity StripHS 30 3] na 35 3 1,08887% a] 2] a
d-cypha SFE WIC Base Load Elactricty StripHy 380 15 2,23333% 975 180 441 8T% o] 1] na
Fine Woo! P 278 128 116.28% 1,855 1,468 26.36% 867 254 194 .50%
Broad Woof BwW g 53 -100.00% 5 325 <08 48% o 37 -150.00%
Greasy Wool GW 2,408 1,488 51.69% 10,804 12,278 A12.01% 2802 1537 82 30%
MLA/SFE Cattie Futures cT 81 B2 30 85% 1,145 B78 8 88% 304 151 181.32%
Total: 8,281 3437  140.35% 44,577 23,598 55.87% 23,922 15,093 58.50%
Commaodities - Options
d-cypha SFE NEW Base Load Electricily  HN 30 o] na 275 50 450.00% 275 50 440.00%
d-cypha SFE QLD Base Load Electricity  HQ s o} e 145 0 na 108 s na
d-cypha SFE 5A Base Load Eleciricity StripHS g 8] na 5 0 na 15 3] na
d-cypha SFE WIC Base Load Eiectricty StripHy 10 48 175.00% 15 5 720.56% 785 75 S48.67%
d-cypha SFE NEW Feak Period Electricity PN 4 o] a a a na a] ] na
d-cypha SFE QLD Peak Pariod Electricity  PQ s o} na 0 0 na 33 s na
d-cypha SFE 5A Peak Pericd Electricity P8 4 o] & a a na B 8] 5.00%
d-cypha SFE WIC Paak Pericd Electricity PV 4 o] na a g na a] 2] na
Graasy Wool GW ] ] -100.00% 20 183 -89.07% a] 2 -180.00%
Total 140 41 241.46% 1,060 308 244.16% 1,230 187 587.75%
NZ Commaodities - Futures
NZ Broad Wool Nw G o] na 0 o S100.068% o] G na
Total 0 G na 0 30 -106.00% 0 G na
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CORPORATION LIMITED Monthly SFE Trading Report for August 2006
Report Generation Time: 04700/06 0R:38:35 [SFEQTETO)

Mth Vol Mth Vol Y%  YTD 2006 YTD 2005 %% Opint Op Int %

Aug 2006  Aug 2005 Change {171-Days] {(170-Daysj Change 2006 2005 Change

{23-Days) {(23-Days) {Nith-End} (Mth-End)
Share Futures - Futures
ART IBF AR G [£15] -100.00% 227 392 42 05% 0 32 -180.00%
AXAIBF AX ¢ 2 -100.00% Q 380 -100.00% 0 4 -180.00%
AMZ 1SF AZ g 18 -50.00% 184 2324 -02.08% 53 143 -35.80%
WEC ISF BC 20 8 150.00% 484 848 -25.31% 40 31 25.03%
BHF ISF B 135 348 -B0.98% 2,993 3,328 A0.07% 238 445 -48.97%
BiL ISF B G 48 -100.00% 20 480 -85 B5% 0 32 -180.00%
BLD 1GF BO G 145 -100.00% 113 1,280 -00.88% 0 i2 -180.00%
BSE IBF B# ¢ 38 -100.00% 133 881 -84.37% 0 48 -180.00%
RHD {5F CA i2 138 -31.18% 3835 1,876 SF848% 8 243 -85 T1%
CBAISF CH 4 124 -BE.TTY 788 1,832 -B8.T70% 26 =t SF3 T4
CBA ISF (Cash Settied) 8} G 28 -100.00% 118 102 15.65% 0 i3 -180.00%
CCLISF cc ¢ 13 -100.00% 58 187 -F0.56% 0 2 -180.00%
CRE ESF {9} ] 21 204 -8 T71% 11t g70 -88.58% 0 28 -180.00%
RINISF cg G 18 -100.00% 70 337 SF823% 0 48 -180.00%
FGLISF FB G 32 -100.00% 20 145 -86.21% 0 i1 -180.00%
FXJIBF FX G 2 -100.00% 88 244 -63.93% ] 3 -120.00%
185 {SF 1A G 44 -100.00% 0 258 -100.80% 3] 54 -180.00%
LHG I5F LH i2 17 -20.41% 523 171 207.52% 5 i4 -B4.28%
LLCISF LL G 25 -100.00% 15 284 -04.72% 0 48 -180.00%
SYBISF MY G 21 -100.00% & 242 97 52% 0 5 -140.00%
MY P ISF A s 33 na il g na 33 1] na
NAB ISF N8 2 g2 -87.83% 408 1.078 H2.37% 1t 55 -80.00%
MNCA I5F ] 39 78 -50.00% 486 209 45 84% 0 i4 -150.00%
NCF ISF M) G 4] na 0 420 -100.00% 0 ¢ na
FRL IGF PB G 2 -100.00% 24 382 -§3.18% 0 81 -180.00%
ANN ISF PS G &) -100.00% 0 284 -100.80% 4] 5 -180.00%
AP ISF P G &) -100.00% 184 817 SFT AR 0 8z -180.00%
QBE I5F QB G 28 -100.00% 22 354 -83.75% 0 83 -180.00%
QAN ISF GN g na 4 185 -97 B4% o} na
WHRAR E5F RE G na 0 1,222 -100.05% 0 4 na
SGB ISF it G -100.00% &3 805 -B0.84% 0 54 -180.00%
SRFISF SR G o na 0 125 -100.80% 0 12
SUMISF 5u G 31 -100.00% 94 400 -FB.50% 0 7 -180.00%
TaH ISF B ¢ 44 -100.00% 123 372 -G56.94% o 32 -180.00%
TLS ISF A 82 17 38 46% 870 1,345 -35.32% 44 75 -37.14%
TLS ISF (Cash Settlad) TE G 2 -100.00% 12 142 -01.55% 0 ¢ na
WEE ESF wh G 81 -100.00% 258 703 -H3.30% 0 0 -180.00%
WSF I5F wE G 22 -100.00% 114 318 H3.82% 0 B8 -180.00%
WES 18F Wi G 21 -100.00% 186 774 75.97% ] 325 -120.00%
BIWNC I5F wia G 22 -100.00% 308 72 325.00% 0 15 -180.00%
WOW ISF ww G 38 -100.00% 126 488 “F3.08% 0 53 -180.00%
WEC ISF (Cash Settled) wB ] a a a ol na o] ] a
Total 416 1,944 -78.60% 9,634 27T A28  -B4.87% 376 1,831 -80.53%
NZ Share Options - Options
Carter Hoit Harvey Lid 2C 4 o] a a a na 4 a
Caontact Energy Ltd ZE 4 o] a a a na a] ] a
Fletcher Building 2F 2 o] a 19 a na 3] ] a
Telacom Corp N2 F4) 35 o] & #2 a na 62 4] na
Tetecom Com New Zeafand Ltd 2P 4 o] a a a na 4 a
The Warehouse 2w s o} na 0 0 na s na
Total: 38 G na §1 o na 62 G na
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CORPORATION LIMITED Monthly SFE Trading Report for August 2006
Report Generation Time: 04700/06 0R:38:35 [SFEQTETO]

Total Exchange 6,840,127 5,206,864 29.14% 51,534,835 40,613,926 26.89% 2,408,507 2,194,028  9.78%

Daily Average 297,397 230,298 29.14% 301,373 238,805 26.15%

Non-Traded Volume

{included in fotal volume} Cel MS OE Total
10 Year Bonds XY A} a 2985 2,595
3 Year Bonds YY 2} a 83,785 83,795
30 Bay interbank Cash Rate [£53 2} Ri=Eak: 2} 35,618
CRLISF Ci i 0 o} 1
Fine Woaol Fi o] as o] 35
LHG I8F LH 2 0 33 2
NC ESF N 29 0 0 2%
5P 200 AP 4] a 147 147
Total Non Traded: 32 39,653 86,937 126,622
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