
 
 

This document provides general information only. This document is not investment or financial product advice. While the information contained in this publication has been prepared 

SFE NOTICE NO. 086/10 
  

Date of Issue:  15 June 2010 

Effective Date:  15 June 2010 
 
 

June 2010 AUD Bond Futures Cash Settlement Quotes 
 
Indicative Prices 
 
Attached are copies of the indicative settlement quotes for the June 2010 Expiry 10 Year and 3 Year Bond contracts: 
 

 XTM0 9.45 quotes 
 XTM0 10.30 quotes 
 XTM0 11.15 quotes 

 
 YTM0 9.45 quotes 
 YTM0 10.30 quotes 
 YTM0 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.   
 
The quotations used in the calculation of the arithmetic mean exclude the top and bottom two quotations of each quote 
period for each of the underlying Bonds.   
 
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 calculated using the average of the truncated yield over the 3 quotation periods – refer to the 
attached Final Settlement Price Report. 
 
Should you have any queries please contact SFE Service Desk on +61 2 9256 0677 or service.desk@asx.com.au. 
 

Simon McCarthy 
General Manager – Clearing and Settlement Operations 
 
 

with all due care and skill by Sydney Futures Exchange Ltd ("SFE"), the users of the publication must obtain their own independent advice and conduct their own investigations and 
assessment regarding the information. SFE is a member of the ASX group of companies .This document is made available on the understanding that ASX Limited (ABN 98 008 624 
691) and its related bodies corporate and their respective directors, employees, agents, servants and boards accept no responsibility for any person acting on or relying on any 
opinion, advice or information and disclaim all liability for any loss howsoever caused (including by reason of negligence) and for any errors, omissions, defects or misstatements 
(whether negligent or otherwise) contained in the publication. The information in this document is subject to change. This document is not a substitute for the relevant SFE 
Operating Rules and in the case of inconsistency, the SFE Operating Rules prevail. 
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