
Commodity Code IR 

Target go live date 11 November 2024  

List on CDE/CDE+ 24 September 2024  

Contract Unit A$1,000,000 face value 90-Day Bank Accepted Bills of exchange or EBAsi 

Contract Months Serial futures are listed in non-financial quarter months (January, February, April, May, July, 
August, October and November) with two serial months listed at all times. 

Minimum Price 
Movement  

Prices are quoted in yield per cent per annum in multiples of 0.01 per cent. For quotation 
purposes the yield is deducted from an index of 100. The minimum fluctuation of 0.01per 
cent equals approximately $24 per contract, varying with the level of interest rates. 

Contract Expiry 8.29am on the business day immediately prior to settlement day. The Expiry Settlement 
Price is determined at 10:30am on the final trading day. 

Settlement Method Cash settled. The expiry settlement price shall be calculated as 100 minus the 3 month 
BBSW rate published on the Last Trading Day. The 3 month BBSW rate will be rounded to 3 
decimal places to the nearest 0.001 per cent, 0.0005 per cent rounded up. 

Trading Hoursii 5:08pm-7:00am and 8:28am- 4:30pm (for period from 2nd Sunday in March to 1st Sunday in 
November)  

5:08pm- 7:30am and 8:28am- 4:30pm (for period from 1st Sunday in November to 2nd 
Sunday in March) 

Settlement Day The second Friday of the delivery month. Where the Settlement Day falls on a public holiday 
the Settlement Day will be the next Business Day. 

Expiry Position Limit 35,000 contracts 

Spreads Intra-commodity spreads only 

Fees Headline ASX24 fee $0.90 per side, Exchange For Physical fee $0.70 per side.  
 
 

 


