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ASX Benchmarks A

BBSW | Error Log

The table below records the errors reported to the BBSW Administrator from 21° May 2018 when
the new VWAP BBSW methodology was implemented. All trade reporting errors are anonymised
with the magnitude of the impact on BBSW tenor(s) reported as absolute (non-directional).

The Administrator will only recalculate and republish BBSW for a material error that is reported by
11:30am of that day. A material error is defined as having a 3 basis point or greater impact on the
final BBSW rate(s). BBSW will not be republished for errors outside of the 11:30am deadline
regardless of materiality. Any republication will occur by 12pm Sydney time. Further details can be
found in the BBSW Conventions.

The error log includes any trade reporting error, failure to report or cancellation that was eligible for
inclusion in the calculation of BBSW and occurred post 10:20am. The definition of a trade report
error, trade report failure and permitted cancellation can be found in section 6.7 of the BBSW Trade
and Trade Reporting Guidelines (BBSW Guidelines). The timings of notifications is outlined in section
6.7.1 and 8.2 of the BBSW Guidelines.

The error log also records any requests to recalculate BBSW rate(s), including the entities which
requested it, the investigation undertook and reasons for the decision taken by ASX (see section 7.0
of BBSW Conventions).

The error log is published to the market 1 month in arrears.

Reporting period 1 May 2024- 31 May 2024

Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
n/a n/a n/a n/a n/a n/a
Reporting period 1 April 2024- 30 April 2024
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
n/a n/a n/a n/a n/a n/a
Reporting period 1 March 2024- 29 March 2024
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
109 28/03/2024 Market Participant 3m 0 N
110 28/03/2024 Market Participant 3m 0 N



https://www.asx.com.au/documents/products/asx-bbsw-conventions.pdf
https://www.asx.com.au/documents/products/asx-bbsw-trade-and-trade-reporting-guidelines.pdf
https://www.asx.com.au/documents/products/asx-bbsw-trade-and-trade-reporting-guidelines.pdf
https://www.asx.com.au/documents/products/asx-bbsw-conventions.pdf

Reporting period 1 February 2024- 29 February 2024
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Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
108 16/02/2024 Market Participant im 0 N

Reporting period 1 January 2024- 31 January 2024

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
107 11/01/2024 Market Participant 2m 0 N

Reporting period 1 December 2023- 31 December 2023

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
106 20/12/2023 Market Participant 6m 0 N

Reporting period 1 November 2023- 30 November 2023

Tenor(s) Absolute impact Republication

Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
102 02/11/2023 Market Participant im 0 N
103 02/11/2023 Market Participant 2m 0 N
104 02/11/2023 Market Participant 2m 0 N
105 03/11/2023 Market Participant 6m 0 N

Reporting period 1 October 2023- 31 October 2023

Date of error Source of error Tenor(s) Absolute impact Republication

Error No impacted on BBSW (bps) required? Y/N
100 11/10/2023 Market Participant im 0 N
101 17/10/2023 Market Participant 6m 0.03bp N

Reporting period 1 September 2023- 30 September 2023

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
n/a n/a n/a n/a n/a n/a




Reporting period 1 August 2023- 31 August 2023
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Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
99 24/08/2023 Market Participant im 0 N
Reporting period 3 July 2023- 31 July 2023
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
n/a n/a n/a n/a n/a n/a
Reporting period 1 June 2023- 30 June 2023
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
98 19/06/2023 Market Participant 3m 2bp N
Reporting period 1 May 2023- 31 May 2023
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
95 02/05/2023 Market Participant im 0 N
96 05/05/2023 Market Participant 3m 0 N
97 22/05/2023 Market Participant 3m 0 N
Reporting period 3 April 2023- 28 April 2023
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
n/a n/a n/a n/a n/a n/a
Reporting period 1 March 2023- 31 March 2023
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
93 15/03/2023 Market Participant 6m 0 N
94 29/03/2023 Market Participant im 0 N

Reporting period 1 February 2023- 28 February 2023
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Date of error Source of error Tenor(s) Absolute impact
Error No impacted on BBSW (bps) required? Y/N
91 02/02/2023 Market Participant im 0 N
92 02/02/2023 Market Participant 3m 0 N
93 02/02/2023 Market Participant 3m 0 N

Reporting period 1 January 2023- 31 January 2023

Date of error Source of error Tenor(s) Absolute impact Republication

Error No impacted on BBSW (bps) required? Y/N
89 23/01/2023 Market Participant 2m 0 N
90 31/01/2023 ATV 3m 1.00 N

Reporting period 1 December 2022- 31 December 2022

Tenor(s) Absolute impact Republication

Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
84 09/12/2022 Market Participant 6m 0 N
85 13/12/2022 Market Participant 3m 0 N
86 15/12/2022 Market Participant 6m 0 N
87 20/12/2022 Market Participant 6m 0 N
88 29/12/2022 Market Participant 2m 0 N

Reporting period 1 November 2022- 30 November 2022

Date of error Source of error Tenor(s) Absolute impact Republication

Error No impacted on BBSW (bps) required? Y/N
80 09/11/2022 Market Participant 6m 2.00 N
81 14/11/2022 Market Participant 1m 0.00 N
82 18/11/2022 Market Participant 6m 0.00 N

Reporting period 1 October 2022- 31 October 2022

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
79 28/10/2022 Market Participant 2m 0.02 N

Reporting period 1 September 2022- 30 September 2022

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
78 21/09/2022 Market Participant im 0.52 N




Reporting period 1 August 2022- 31 August 2022

O

ASX

Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
74 16/08/2022 Market Participant 6m 0 N
75 16/08/2022 Market Participant im 0 N
76 16/08/2022 Market Participant 2m 0 N
77 24/08/2022 Market Participant im 0.62 N
Reporting period 1 July 2022- 29 July 2022
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
70 11/07/2022 ATV 2m 0.02 N
71 11/07/2022 ATV 3m 0.34 N
72 11/07/2022 ATV 5m 0.49 N
73 11/07/2022 ATV 6m 0.20 N
Reporting period 1 June 2022- 30 June 2022
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
69 30/06/2022 Market Participant 6m 0.03bp N
Reporting period 1 May 2022- 31 May 2022
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
68 17/05/2022 Market Participant 1m 0 N
Reporting period 1 April 2022- 29 April 2022
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
67 04/04/2022 Market Participant im 0 N
Reporting period 1 March 2022- 31 March 2022
Tenor(s) Absolute impact Republication
Error No Date of error Source of error impacted on BBSW (bps) required? Y/N
62 04/03/2022 Market Participant 3m 0.01 N
63 04/03/2022 Market Participant 5m 0 N
64 08/03/2022 Market Participant 3m 0 N
65 10/03/2022 Market Participant im 0 N
66 25/03/2022 Market Participant 6m 0 N
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Reporting period 1 February 2022- 28 February 2022

Date of error Source of error Tenor(s) Absolute impact Republication
Error No impacted on BBSW (bps) required? Y/N
61 14/02/2022 Market Participant 2m 0.00 N

Reporting period 4 January 2022- 31 January 2022

Tenor(s) Absolute impact on Republication

E|r\lrc())r Date of error Source of error impacted BBSW (bps) required? Y/N
57 05/01/2022 Market Participant 2m 0 N
58 06/01/2022 Market Participant 6m 0 N
59 12/01/2022 Market Participant 3m 0 N
60 28/01/2022 Market Participant 3m 0 N

Reporting period 1 December 2021- 31 December 2021

Error Date of error Source of error Tenor(s) Absolute impact on Republication
No impacted BBSW (bps) required? Y/N
53 01/12/2021 Market participant 1M 0 N
54 24/12/2021 Market participant 6M 0 N
55 30/12/2021 Market participant 3M 0 N
56 30/12/2021 Market participant 3M 0 N

Reporting period 1 November 2021- 30 November 2021

Error | Date of error Source of error Tenor(s) Absolute impact | Republication
No impacted on BBSW (bps) required? Y/N
49 02/11/2021 Market Participant 3m 0 N
50 04/11/2021 Market Participant 1m 0 N
51 23/11/2021 Market Participant 3m 0 N
52 26/11/2021 Market Participant 1im 0 N

Reporting period 1 October 2021- 30 October 2021
Absol

Error Tenor(s) . bsolute Republication

No Date of error Source of error impacted impact on required? Y/N
' P BBSW (b.ps) quired:

| 44 | 12/10/2021 | Market Participant M| 0 | N
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45 | 13/10/2021 Market Participant 1M 0 ASR
46 13/10/2021 Market Participant 1M 0 N
47 20/10/2021 Market Participant 6M 0 N
48 29/10/2021 Market Participant 5M 0 N

Reporting period 1 September 2021- 30 September 2021

Error Date of error Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
42 07/09/2021 | Market Participant 3M 0 N
43 17/09/2021 | Market Participant 1M 0 N

Reporting period 1 August 2021- 31 August 2021

Error Date of error Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
41 13/08/2021 | Market Participant 1M 0 N

Reporting period 1 July 2021- 31 July 2021

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 1 June 2021- 30 June 2021

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
39 16/06/2021 Market 3m 0 N

participant
40 28/06/2021 Market 2m 0 N
Participant

Reporting period: 3 May 2021- 31 May 2021

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 1 April 2021- 30 April 2021
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Error Date of error Source of Tenor(s) Absolute impact on Republ(ai?(f}
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 1 March 2021- 31 March 2021

Error Date of error Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
36 05/03/2021 | Market Participant 3m 0 N
37 19/03/2021 | Market Participant 3m 0 N
38 31/03/2021 | Market Participant 6m 0 N

Reporting period: 1 February 2021- 26 February 2021

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 4" January 2021- 29 January 2021

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 30 November 2020- 31 of December 2020

Error Source of Tenor(s) Absolute impact on Republication
Date of error . .

No. error impacted BBSW (b.ps) required? Y/N

n/a n/a n/a n/a n/a n/a

Reporting period: 27th October 2020- 27t of November 2020

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
Market
34 16/11/2020 Participant im 0.22 N
Market
35 30/10/2020 Participant 5m 0 N

Reporting period: 26" of September 2020 — 26" of October 2020
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Error Date of error Source of Tenor(s) Absolute impact on
No. error impacted BBSW (b.ps) required? Y/N
33 08/10/2020 Market 6m 0 N
Participant

Reporting period: 25t of August 2020 — 25" of September 2020

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 24" of July 2020~ 24" of August 2020

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
n/a n/a n/a n/a n/a n/a

Reporting period: 23" of June — 23" of July 2020

Error Source of Tenor(s) Absolute impact on Republication
Date of error . .

No. error impacted BBSW (b.ps) required? Y/N

n/a n/a n/a n/a n/a n/a

Reporting period: 22" of May — 22" June 2020

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
32 10" of June 2020 Market im 0 N

Participant

Reporting period: 21° April 2020- 19" May 2020

Trade reporting errors
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Error Date of error Source of Tenor(s) Absolute impact on Republ(au?cé
No. error impacted BBSW (b.ps) required? Y/N
31 | 11" of May 2020 Market im 0 N
Participant
Reporting period: 23" March 2020- 20" April 2020
Trade reporting errors
Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
23" of March Market
30 2020 Participant >m 0 bps N
31°t of March Market
29 2020 Participant 2m 0.04bps N
Requests to recalculate BBSW rate(s)
None
Reporting period: 24" February 2020- 20" March 2020
Trade reporting errors
Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
28 6" March 2020 ATV 6m 0.05bps N
25" February Market
27 2020 Participant >m 0 bps N

Requests to recalculate BBSW rate(s)

None

Reporting period: 21% January 2020 — 20" February 2020
Trade reporting errors

None

Requests to recalculate BBSW rate(s)

None

Reporting period: 23" December 2019 — 20" January 2020

Trade reporting errors



None

Requests to recalculate BBSW rate(s)

None

Reporting period: 21° November 2019 — 20" December 2019

Trade reporting errors
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Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
16™ December Market
26. 1 .01 N
6 2019 participant m 0.01 bps

Requests to recalculate BBSW rate(s)
None
Reporting period: 22" October 2019 — 20" November 2019

Trade reporting errors

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
12" November Market
25. 2019 participant ém 0.01 bps N
24, 23" October 2019 Market 6m 0 bps N
participant
23, 23" October 2019 Market 1m 0 bps N
participant

Requests to recalculate BBSW rate(s)
None
Reporting period: 23" September 2019 — 21° October 2019

Trade reporting errors

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
26 September Market
22. 2019 participant 2m 0.05 bps N

Requests to recalculate BBSW rate(s)
None

Reporting period: 215 August 2019 — 20" September 2019




Trade reporting errors

None

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" July 2019 — 20" August 2019

Trade reporting errors

ASX

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
21, 7' August 2019 Market 3m 0.09 bps N

participant
20. 23" july 2019 Market 3m 0.11 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 21% June 2019 — 19" July 2019

Trade reporting errors

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
19. 15" July 2019 Market 5m 0 bps N
participant

18, 11% July 2019 Market 3m 0.01 bps N
participant

17. | 28" June 2019 Market 4m 0 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 21% May 2019- 20*" June 2019

Trade reporting errors

None

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" April 2019 — 20*" May 2019




Trade reporting errors
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Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
Market
th
16. 17" May 2019 Participant 5m 0 bps N
15. | 14™ May 2019 Market 5m 0 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" March 2019 — 19" April 2019
Trade reporting errors

None

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" February 2019 — 21% March 2019

Trade reporting errors

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
14. 19" March 2019 Market 1m 0 bps N

participant

Requests to recalculate BBSW rate(s)
None
Reporting period: 22" January 2019 — 21 February 2019

Trade reporting errors

Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
13. | 29" January 2019 Market 5m 0.04 bps N

participant

Requests to recalculate BBSW rate(s)
None

Reporting period: 24" December 2018 — 21 January 2019




Trade reporting errors
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Error Date of error Source of Tenor(s) Absolute impact on Republication
No. error impacted BBSW (b.ps) required? Y/N
12. | 2" January 2019 Melir.ket im 0.01bps N

participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" November 2018 — 21 December 2018

Trade reporting errors

Error Date of error | Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
11. | 17" Dec 2018 Market 3m 1.14 bps N

participant
10. | 17th Dec 2018 Market 6m 0.02 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 22" October 2018 — 21% November 2018

Trade reporting errors

Error Date of error | Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
9. 5" Nov 2018 ATV im 0 bps N

Requests to recalculate BBSW rate(s)

None

Reporting period: 24" September 2018 — 19" October 2018

Trade reporting errors

None

Requests to recalculate BBSW rate(s)

None




Reporting period: 22" August 2018 — 21 September 2018

Trade reporting errors
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Error Date of error | Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
8. 7th Sep 2018 ATV Im 2.06bps N
Mark
7. 6"Sep2018 arket 3m 0.03 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 23" July 2018 — 21° August 2018

Trade reporting errors

Error Date of error | Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
6.  8"Aug2018 Market 3m 0 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 21° June 2018- 21 July 2018

Trade reporting errors

Error Date of error | Source of error Tenor(s) Absolute impact on Republication
No. impacted BBSW (b.ps) required? Y/N
5. | 18" July 2018 Market 6m 0.04 bps N
participant
Market
. 2nd 201 ..
4 July 2018 participant 3m 0 bps N
3. 28"June 2018 Market 6m 0.02 bps N
participant

Requests to recalculate BBSW rate(s)

None

Reporting period: 215 May 2018- 20" June 2018

Trade reporting errors

Error

Date of error
No.

Source of error

Tenor(s)
impacted

Absolute impact on
BBSW (bps)

Republication
required? Y/N




ASX
2. 6"June 2018 Market 3m 0 bps N
participant
1. 5"June 2018 Market 3m 0.01 bps N
participant

Requests to recalculate BBSW rate(s)

None

Further enquiries:

T 131279
E benchmarks@asx.com.au
W asx.com.au/services/benchmark.htm

ASX DISCLAIMER

BBSW® is a registered trademark of ASX Benchmarks Pty Limited and its related bodies corporate (collectively, “ASX”). ASX
owns all proprietary rights in the BBSW benchmark rate data and End of Day BAB data (together, “ASX Benchmark Data”).

ASX does not guarantee the timeliness, accuracy or completeness of any data or information relating to the ASX Benchmark
Data. ASX makes no warranty, express or implied, as to the ASX Benchmark Data or any data or values relating thereto or results
to be obtained therefrom, and expressly disclaims all warranties of merchantability and fitness for a particular purpose.

To the maximum extent permitted by law, the ASX Benchmark Data is provided “as is” and ASX, its licensors, and its and their
respective employees, contractors, agents, suppliers and vendors shall have no liability or responsibility whatsoever (whether in
negligence or otherwise) for damages, claims, losses or expenses - whether direct, indirect, consequential, incidental, punitive or
otherwise - arising in connection with the ASX Benchmark Data, including but not limited to losses or expenses caused by errors
or delays in calculating or disseminating the ASX Benchmark Data.

Your right to use the ASX Benchmark Data is governed by your agreement with ASX regarding the ASX Benchmark Data. If you
do not have an agreement with ASX, all ASX Benchmark Data is provided for your information and personal use only, and is not
intended for trading purposes or advice.


mailto:benchmarks@asx.com.au

