ASX Rates Highlights: %
OTC, Futures, Benchmarks and Repo - December 2021 ASX

ASX Interest Rate Derivatives - Roll Volume
December 2021
Roll Volumes: 3 Year, 5 Year, 10 Year and 20 Year Bond Futures Contract

3 Year Bond Future Roll Volume by Days to Expiry
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5 Year Bond Future Roll Volume by Days to Expiry
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10 Year Bond Future Roll Volume by Days to Expiry
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20 Year Bond Future Roll Volume by Days to Expiry
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ASX Interest Rate Derivatives - Volume by session

December 2021

30 Day Interbank Cash Rate Futures
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The above charts include traded contract volume by session excluding any non-traded volume and UCP trades
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ASX Interest Rate Derivatives - Volume and Open Interest
December 2021

Short and long term interest rate futures monthly volume and open interest

30 Day Inter-Bank Cash Rate Futures
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ASX Interest Rate Derivatives - Volume and Open Interest
December 2021

Short and long term interest rate futures monthly volume and open interest

5 Year Treasury Bond Futures
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This document provides general information only and may be subject to change at any time without notice. ASX Operations Pty Limited (ABN 42 004 523 782) and its related
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