
 

 

 

 

[Appendix 1]   

 

 

The following ASX 24 – Inter-commodity ratio spreads remain available: 

Name Segment Symbol Status 

ASX 3 Year Treasury Bond Futures / ASX 10 Year Treasury Bond Futures YT_XT_INTERSPREADS YTZ3XTZ32910 Available  

    

ASX 90 Day Bank Accepted Bills Futures / ASX 3 Year Treasury Bond 
Futures 

IR_YT_INTERSPREADS IRZ3YTZ32017 Available 

    IRH4YTZ32017 Available 

    IRM4YTZ32017 Available 

    IRU4YTZ32017 Available 

  IRZ4YTZ32017 Available 

  IRH5YTZ32017 Available 

  IRM5YTZ32017 Available 

  IRU5YTZ32017 Available 

    

Butterfly Strategy on 90 Day Bank Bill Futures 
FL_FUTURES (Butterfly) FLZ3 

Available - 
Baits disabled 

  
  FLH4 

Available - 
Baits disabled 

  
  FLM4 

Available - 
Baits disabled 

Red Packs and Bundles RB_FUTURES RBZ3 Available 

 RP_FUTURES RPZ4 Available 

White Packs  WP_FUTURES WPZ3 Available 

Green Packs and Bundles  
GB_FUTURES GBZ3 

Available - 
Baits disabled 

 
GP_FUTURES GPZ5 

Available - 
Baits disabled 

All 1:1 ratio inter-commodity spreads remain available 

 

 

 

 



 

 

 

 

 

 

 

The following ASX 24 – Inter-commodity ratio spreads, and UDC functionality 
has been disabled: 

 

Name Segment Symbol Status 

The creation of User Defined Combinations (UDCs) across all ASX 24 products have also been disabled 

 

ASX Mini SPI 200 Index Futures / S&P/ASX 200 A-REIT Index Futures AM_AA_INTERSPREADS AMZ3AAZ351 Disabled 

    AMH4AAH451 Disabled 

ASX Mini SPI 200 Index Futures / S&P/ASX 200 Financials-x-A-REIT Index 
Futures 

AM_AF_INTERSPREADS AMH4AFH451 Disabled 

    AMZ3AFZ351 Disabled 

ASX Mini SPI 200 Index Futures / ASX SPI 200 Index Futures AM_AP_INTERSPREADS AMH4APH451 Disabled 

    AMZ3APZ351 Disabled 

ASX Mini SPI 200 Index Futures / S&P/ASX 200 Resources Index Futures AM_AR_INTERSPREADS AMH4ARH451 Disabled 

    AMZ3ARZ351 Disabled 

ASX 90 Day Bank Accepted Bills Futures / ASX 3 Year Treasury Bond Futures IR_YT_INTERSPREADS IRZ5YTZ32017 Disabled 

    IRH6YTZ32017 Disabled 

    IRM6YTZ32017 Disabled 

    IRU6YTZ32017 Disabled 

ASX 3 Year Treasury Bond Futures / ASX 5 Year Treasury Bond Futures YT_VT_INTERSPREADS YTZ3VTZ31510 Disabled 

  YTH4VTH41510 Disabled 

ASX 3 Year Treasury Bond Futures / ASX 10 Year Treasury Bond Futures YT_XT_INTERSPREADS YTH4XTH42910 Disabled 

ASX 5 Year Treasury Bond Futures / ASX 10 Year Treasury Bond Futures VT_XT_INTERSPREADS VTZ3XTZ32010 Disabled 

    VTH4XTH42010 Disabled 

 

 


