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4/12/2017

- NBBO Window moves to 9.45am
- EOD BABs changes to straight run dates

4/12/2017

- Trading at outright market rates commences
- Prime Banks to quote on a rolling bucket basis

- sections 1, 2 & 3 of the ASX BBSW Guidelines come into effect
(to the extent they apply to market practices)
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7/12/2017

ASX 24 Bank Bill Futures deliverable securities changes
- remove  early paper only  restriction

-Accepted date ranges – 85 to 95 calendar days

26/03/2018

Trade Reporting Commences
- All transactions in Prime Bank NCDs and bank bills to be reported to ASX

- Full BBSW Guidelines come into effect

26/03/2018 - 21/04/2018

Transition Period
- ASX to calculate VWAP rate in parallel 

to BBSW rate

ASX BBSW VOLUME WEIGHTED AVERAGE PRICE (VWAP) BBSW
METHODOLOGY IMPLEMENTATION TIMELINE

10/10/2017

ASX Publish 
BBSW Trade and Trade Reporting Guidelines

27/11/2017

RBA OMO intentions announced
 between 9.20 and 9.35am

23/04/2018

Go Live of new BBSW VWAP
 methodology

BBSW Published at 10.30am

26/02/2018 - 23/03/2018

End to end testing period

29/01/2018

ATV Connectivity testing commences

6/10/2017

ASX BBSW FIX Specification Published

Disclaimer

This timeline is indicative and may be subject to change.

This document provides general information only and may be subject to change at any time without notice. ASX Limited (ABN 98 008 624 691) and its related bodies corporate ( ASX ) makes no representation or warranty with respect to the accuracy, reliability or 
completeness of this information. To the extent permitted by law, ASX and its employees, officers and contractors shall not be liable for any loss or damage arising in any way, including by way of negligence, from or in connection with any information provided or omitted, or 
from anyone acting or refraining to act in reliance on this information. The information in this document is not a substitute for any relevant operating rules, and in the event of any inconsistency between this document and the operating rules, the operating rules prevail to the 
extent of the inconsistency.
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