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17/03/2022 10:14 am 1

Lucky most if not all of the SPI roll would have been done by 10am

re: the ASX 24 outage, not kx

17/03/2022 10:42 am
are we aware of any big OTC deals today?

17/03/2022 10:46 am

it so we wont see it in the data for at least T+2 from today, not sure if there's been mention of anything elsewhere.

17/03/2022 10:56 am

KX is down but have manually reviewed on KN site for any large semi issuances upcoming, nothing launched that could be
priced today from what | can see.

17/03/2022 10:57 am
ok thanks

17/03/2022 11:15 am

just checked the corporate calendar, looks like Macquarie may have a $750m RMBS transaction pricing today (launched

yesterday). Not sure what hedging requirements may be involved though. Suppose if these deals could be affected, they could
just extend the bookbuild or delay pricing.

17/03/2022 11:17 am
labour figues are out 1130 today

I /032022 11:18 am

market wont be open by then, so if numbers are unexpected we may see some movement on the reopen
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/2022 11:18 am

yeah but in terms of broader market movements, AUD will be a strong proxy

Yes thats true

if numbers come in diff to expected, we might see some volatility on the reopen

) am 1
am

+77400, +37k exp

AUD slightly higher

yeah i saw that

EEEE /02022 1130 am 1

unemployment rate 4 vs 4.1 exp
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17/03/2022 11:23 am
Hi S

Thanks for hopping on the call at late notice and providing relevant updates

I 7/0: /2022 11226 am

all good. that's my job IR

17/03/2022 11:30 am

o

17/03/2022 12:45 pm

Anything we can report on whether this prompts activity on FEX? Anything on IRESS or unlikely to have visibility until we
receive files tomorrow?

e N oo s em
C i'll have a quick look on their website
looks like there is some orders (wide spreads) but no trading

17/03/2022 1:02 pm
Thanks s this their public website or do you have access to a portal?

EEE -0 00 o

public 20 min delay

—
©

17/03/2022 1:03 pm
x

sorry can you pls send me the link

1 did try to look at the market data icon earlier but it just sort of spins around

Delayed Data | FEX Global

L J
o Delayed Data | FEX Global

Delayed Data

www.fexglobal.com.au

17/03/2022 1:10 pm

Thanks EEE

17/03/2022 1:28 pm
Market pre-open from 13:40. Are you able to please monitor IRESS and keep the group informed

(o, | RUCESEET
5

yep

17/03/2022 1:30 pm
thank you

17/03/2022 2:03 pm
Hi [l Are you joining the call?

o

£ sorry teams on comp crashing

on phone
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Sorry for all the questions on a day that ASX 24 was down

Sorry for all the quest

Not at all. Thanks for your patience!

022 10:21 am

Morning

Need to have an urgent call on ASX outage at shortly so will need to move our
catch up I'm sorry

no problem SR

17/03/2022 10:23

UsfUZL UL am

ix

let me know if we need to shift our catch up call again, to prioritize speaking with
on the ASX24 outage

18/03/2022 8:03 am

Hi S sorry for the delay in getting back to you. The ASX outage hijacked my day!




FOI 065-2022

EEEE /022022 10:36 am 1

i think spi rolls will have been completed

/2022 10:48 am

sorry to jump in with that but had bloomberg open and thought it worth bringing
up

17/03/2022 10:48 am
no thank you for doing so

B o o:o022 1052 am

ive asked SEENEEEo look at kanga news (its one of our ficc dashboards in dev) to
see if any of the semi's are issuing

will let you know

17/03/2022 10:52 am

ah you've just answered by Q

thank you

17/03/2022 12:19 pm
Anything more we can do?

| was trying to see from the ASX outage history when the last time this happened
but couldn't find a whole market outage. Would you happen to know?

for ASX24



e
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B ;0 00k o

from our side no.. [l could run his eye over the DBOR's report to see if any names
jump out on the SPI futures but it's not really going to be a hig issue as they settled
off the open

LAst time ASX24 was out for whole of market was back around 2017ish i think
possibly not long after the new trading platform came in.

| didn't dig too deep into seeing what the bond/bank bill turnover from the open
was but it didnt look huge.

I think our main interest will be to have someone in eikon or IRESS to see how the
market opens (| think- has real time access via IRESS) and to make sure there
isnt any anomalous behaviour right on the open

17/03/2022 12:24 pm

Thanks EEEIR

I /032022 12:28 pm

Did Il update you on physical bond issuance etc today? the only thing i did
see (which i missed earlier) was the AOFM T-note issuance) but that is normally
taken up with little futures impact/requirement... The employment number may
have left a few scrambling to cover/hedge up to date risk but they had plenty of
time to cover against physical bonds/Block trades or even US treasury futures.. not
ideal

17/03/2022 12:30 pm
ndicated MBL may have a $65

Macquarie may have a $750m RMBS transaction pricing today (launched
yesterday). Not sure what hedging requirements may be involved though. Suppose
if these deals could be affected, they could just extend the bookbuild or delay
pricing.
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I /0:/2022 12:30 pm 1
yep the 750m RMBS is security backed and priced off BBSW so should have had
little impact /issue

17/03/2022 12:31 pm 1

they also had the chance to pull it if needed

17/03/2022 12:32 pm 1

its all AAA too so likely absorbed via swap and not a lot of futures hedge

17/03/2022 12:34 pm

Thanks again [

17/03/2022 1:26 pm
Nothing like a market event to sharpen everyone's focus ! | only get delayed
pricing on Bberg so [l may need to have IRESS up and running

Eikon likely also delayed pricing
17/03/2022 1:29 pm
| have chatted him about pre open from 1:40.... he's away

Thanks for covering Bberg and | will keep watch over Eikon

Yes, nothing like a key market event to serve as a sharpener that's for sure

-‘I?,.-'C'E,.-"ZDEE 1:30 pm

Ok
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e I 7/0:/2022 1:30 pm

Ok

e EEER 17/02/2022 2:02 pm 6 1
my bloomberg is getting real time.. lesson learnt
if B8 snt online or available then i can update you

17/03/2022 2:09 pm
THank you |JJlllHe's back now (obvs)

e B 7 0:/2022 210 pm
yep..

17/03/2022 2:13 pm

good to see everyone can keep light hearted during these situations

e B ;o002 pm
L

it can sometimes skew either way but is highly dependant on whether the outage is
disjointed and also at what time of the day it's occurring.

17/03/2022 2:15 pm
And not sure it would be the case if longer to rectify

e B o005 om o1
L

the retail focus is always on the table ... would be more of an issue if it was
settlement risk or loss of position monitoring etc due to the $$ margin at risk

if we were out more than a day the mood would be very much more sombre

17/03/2022 2:16 pm
understandably
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- 17/03/2022 2:21 pm

asx24 dodged a bit of a bullet here.. just lucky that the spi settles against the
ASX200 SOQ.. if it happened on the bond expiry day it would have been a lot
worse.. even more so if it was middle of the roll period on a CPI data day

17/03/2022 4:35 pm
Lucky it wasn't Tuesday!

MBL priced a $2.2bn deal today so can't have had too much of an impact
v 750m indicated
_ 17/03/2022 441 pm
ha! no...
Didlll give you any update on the futures close? Just in case .. there were no

issues into the close.. looked to have finished the day without further drama

17/03/2022 4:46 pm

Sorry [llimeant to update you. [Jhad to finish up but [ covering

22 452 pm

thats fine.. i've still got bloomberg up.. _

Friday, 18 March 2022

18/03/2022 8:04 am

Good morning-

Happy Friday!

Thanks for the update to SMERT on the last outage

And huge thanks for all your help and steer yesterday!!
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. B 0 o:20:2 050 am
_— Hi- Just checking if you got these messages

17/03/2022 11:31 am
Hi-Yes, sorry | have seen your messages. The ASX24 outage has significant
market impact and its all hands on deck. | may need to push our catch up

tomorrow

- B o002
ok no worries






