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ASX 90 Day Bank Bill Futures Expiry Timetable

T-1 T

Expiry day
12:00

Night Session Close
07:00 AEST / 07:30 AEDT

IR spot contract trading T-1 
EPL of 20,000 contracts applied

3M BBSW rate set 
window 08:30 – 10:00

3M BBSW rate 
published

10:30

T-2

IR spot contract 
expiry

IR spot contract 
cessation of  trading 

IR spot contract 
settlement price

T-1

4.30pm Market Close


