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ASX Interest Rate Derivatives - Roll Volume

December 2019
Roll Volumes: 3 Year, 10 Year and 20 Year

3yr Roll volume by days to expiry
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10yr Roll volume by days to expiry
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20yr Roll volume by days to expiry
80%
70%
60%
50%

40%

30%

20%

L bkl Waled ol

0% — -I . m - [ | . Il - —— l_I [ P

S5days + 4days 3days 2days lday Expiry

B Mar-18 mJun-18 mSep-18 M Dec-18 W Mar-19 MHJun-19 MSep-19 M Dec-19



ASX Interest Rate Derivatives - Volume by session
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ASX Interest Rates and OTC Markets Wrap

30 Day Interbank Cash Rate Futures
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20 Year Treasury Bond Futures
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90 Day Bank Bill Futures
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ASX Interest Rates and OTC Markets Wrap

Repo rate spread to OIS
January 2020

/ represents quarter end spikes
SPREAD TO OI5: RBA Repo Rate vs 1M BBSW vs 1M AUD/USD FX FWD

@REPO RATE @1M BBSW @ 1M FX FWD
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% OUTPERFORMANCE: REPO SPREAD vs RBA OVERNIGHT CASH RATE
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Source: RBA, Bloomberg
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