FOI 065-2022

FOI Request: 17-22 March 2022

Additional Teams Chat Documents to those already provided.

_ — Senior Analyst, Derivatives Market Surveillance Team

Search terms used: Outage, ASX, Australian Stock Exchange (as per FOI request email)

Hey mate

how u going>?

hey buddy. fiat ou: [ N

ASX24 down not helping. How are u doing?

. yeah thought that would be the case

im going okay
just wanted to touch base with you and ask, has an outage ever occurred on an expiry day previously for you?
seems like there are massive ramifications for alot of §5%

it's not good for sure, the only silver linings are that bond futures expired Tuesday and that equities futures rolls typically start
a few days out from expiry so most have already been done.

. ah thats good news

but there will still be plenty of people who would need to net out by COB today

50 im guessing they will need to make tomorrow expiry instead or something?

3/17 11:40 AM
everything is priced off the cash market open so they could just create a special market where people can transact in and out
at that price since it's already been determined. Otherwise things settle in cash. The problem is relling exposures into the next
expiry if you haven't already and the market for June contract has now moved.

N o
that makes sense

thanks

will be interesting watching developments no doubt

3/17 11:43 AM
we're also just had unemployment numbers plus there are a few corporate issuances + pessibly swap deals that might rely on
futures markets for pricing and hedges, we dont have alot of visability here so its hard to know the impact
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17 vorch: N - R

17 1:47 PM

re: social media, not sure there's much in the secial media from what i can see. It probably depends on the keyword
combinations, rather than just "ASX24" etc. Don't think "outage’ is a term we've specified.

. Received this from -

vhen I asked him if the data was real time (he said essentially or at least near real time):

EEEN

Top Hazhiags

th Elhow. Then

Happy to take this on. Don't add it to your plate. Just want to finalise a file note from a phone call I had
will take a look

already reached out to [lllnd mentioned th,
would be interesting to see

at FEX might be interesting tod
if things picked up during this period

never have trades on there so

He should be able to check tomorrow

Saw someone tweeting about it when I had a scan on Twitter on my own phoen

no worries, i'll lock at it later as well. Yeah there should be some commentary but as i said we've got specific combinations of
keywerds so depends if those conditions are met. We can always tweak the code of course (can't we?)

Yeah but an also con

neral searches out:

e of the queries we have built
Was thinking of testing out both

Just using the search bar up the top

yep that's a good idea.

. I think that free text searching is a good idea for events. [ NN

3 M

we just dent want to attract criticism if our queries might not have picked up certain events ("why didnt we capture this etc
etc")

Yeah I think it's a tough one. Like obviously our queries will pick up the outage no problems. But w
broader searches it doesn't hurt to take what you have ob

hen you want to do

tained from the query and go out into the general search

Depends on what you are trying to find I reckon

3/17 PM

yeah, i think we should use a combination of both... when events happen we can use them as useful tools to add/refine
keywords to our lists, remember our lists often are in the context of potential misconduct in relation to instrument types or
markets. It's not just that 'ASX24" might generate a hit, it might have to be within 10 words of bond futures for example.
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People are talking about products because of expiries etc so I reckon it will be thers

3/17 1:57 PM 1
thus a scenario like this we might not get as many hits as you'd think for that reason.. in that situation its useful to use the
general search capabilities to supplement

171 M
. Mot sure if we have FEX on our list

3/17 1:57 PM
got another SMERT meeting at 2pm

no, dont think we do

Enjoy that.

social media compilation is brilliant

Let me know if you are happy for me to distribute to _ca-1 then forward on to others if she wishes

3/17 3:52 PM
yes go for it perfect, or you can just cc derivatives surveillance and save the effort... if people want more you/I can dig deeper
but it gives a great flavour of what's out there in cyberland

Yeah there wasn't much else. I

Jokes there wasn't anything. I didn't bother including those _

s anything else in the comments of those

n when through the news posts to see if there

And apart from a fev

yep, i had a quick check on twitter and came cross many of the same posts

add something at the top about how we can only use Twitter info for
nd not for surveillance etc etc

understanding conversation

@
o

3,

yep great -

Thank you

57 PM
As i said earlier, the other question is whether we need to adjust anything in our custom ficc search terms if we feel they
should be capturing some or all of this... im not sure
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. Ireckon not. Events like this will come on our radar via the news etc and we can do bespoke searches for them.

Daily surveillance is another beast

3/17 3:58 PM
yep i think so... maybe this is the approach.. we dont want unwanted noise in our daily BAU scans... just having isolated terms
like 'ASX24' or 'stockmarket’ will give that rather than connected with misconduct types or markets

Yeah exactly

3 :04 PM
actually surprised negative is only 18%

Yeah but in saying that a lot of the commentary was news basad

hence neutral

MNothing poswtive-

3/17 4:05 PM
true





