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Notice  
 

Notice reference number: 1075.15.09 Notice date: 15/09/2015 
   

What’s this about?  Effective date: 15/09/2015 
 

 ASX Trade  ASX 24  ASX TECH       
  

 Trading  Clearing  Settlement  ALC  ASX NET   
  

 Operations  Technology  Market Data  Rules  Compliance  Risk  Other 
 

 
September 2015 AUD Bond Futures Cash Settlement Quotes 
 

What do I need to do and by when?   
 

Indicative Prices 
 
Attached are the indicative settlement quotes for the September 2015 Expiry 10 Year and 3 Year Bond contracts: 
 

 XTU5 9:45 quotes 
 XTU5 10:30 quotes 
 XTU5 11:15 quotes 

 
 YTU5 9:45 quotes 
 YTU5 10:30 quotes 
 YTU5 11:15 quotes 

 
The 3 indicative prices are calculated using the arithmetic mean of the quotations provided at the following times: 9:45am, 
10:30am and 11:15am. 
 
For each session ASX will calculate the Indicative Session Prices as the average of the best bid and best offer available in the market 
for each bond in the bond basket. ASX will only use outright yields to calculate the expiry settlement price, EFP prices will not be 
used.  
 
If the best bid and best offer create an invoice or choice market, those yields will be discarded and the next best bid and best offer 
will be used to calculate the Indicative Session Price. 
 
The arithmetic mean of the provided yields truncates at 4 decimal places and then rounds to the nearest 0.005 for both the 10 Year 
and 3 Year Futures Contracts. 
 
The indicative futures price is then calculated by subtracting the rounded value from 100.  
 
Final Settlement Price 
The final settlement price is the arithmetic mean from the 3 quotation periods. 
The arithmetic mean is truncated to 4 decimal places and rounded to the nearest 0.005 for 3 Years and 0.0025 for 10 Years. 
The final settlement price is then calculated by subtracting the rounded value from 100. 

 

Need more information?   

Issued by 
Christina D’Amico 

4BContact Details 
Should you have any queries please contact ASX Clear (Futures) on +61 2 8298 8479 or asxclearfut@asx.com.au   

5Disclaimer 
 

http://www.asx.com.au/communications/notices/2015/1075.15.09.a.pdf
http://www.asx.com.au/documents/about/asx-notice-disclaimer.pdf

