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Monthly News from Eurex Repo

Dear Participants,
Welcome to the Eurex Repo Monthly News with the latest volume and market developments. If you have

any questions please do not hesitate to contact us.

Your Eurex Repo Team

Volume

Daily average outstanding volume in bn EUR reached in December 2018

GC Pooling in EUR Repeo GC in EUR Repo Special in EUR

1.0 bn 2.6 bn 824 mn
162 days (0.878 mn) 365 days (54 mn) 183 days (39 mn)

STOXX® GC POOLING INDICES

) STOXX® GC Pooling EUR
2] H
December 2018 | STOXX® GC Pooling EUR ON Index Extended ON Index

High -0.378 Low -0.452 High 0 Low -0.41
High 3.6 Low 0 High 5.6 Low 0.05
_ STOXX® GC Pooling EUR Deferred Funding Rate
High -0.4 Low -0.438
High 15.3 Low 2.4

For more STOXX GC Pooling indices please see www.stoxx.com and for the vendor codes please click here

Participants


https://edit-1.cm9.deutsche-boerse.com/newsletter/1415986/HTML?webview=true&wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.stoxx.com/
http://www.stoxx.com/indices/rates/eur_reference_rates.html

Jan 18: PGGM Treasury B.V. , Netherlands (Repo & GC Pooling Market)

Please find the current LIST OF PARTICIPANTS for the Repo, GC Pooling, and SecLend Market.

Systems & Services

Eurex Repo's trading system F7

You can find the release schedule for 2019 in the latest TECHNICAL
INFORMATION.

More information about F7 can be found on our website: Trading System F7

Products

PGGM is the first pension fund manager to centrally clear repos
at Eurex
Eurex welcomes PGGM as the first pension fund manager to its centrally cleared

repo markets using the central counterparty’s ISA Direct service and Eurex Repo's
buy-side service Select Finance.

With this direct clearing connection, Eurex addresses repo market liquidity
concerns as well as the regulatory-driven challenges of asset owners, in particular
pension funds.

Using Eurex Repo’s centrally cleared, liquid repo markets, PGGM’s clients can
trade with more than 140 Eurex participants including commercial banks, central
banks, government financing agencies or supranationals. They are able to invest
cash securely or raise short-term funding reliably utilising more than 13,000
ISINs. In this way, PGGM expands its spectrum of available liquidity providers
significantly, minimizes counterparty risk, and reduces costs.

Please read the latest press release HERE

Articles & papers

A success message: Eurex Clearing's Partnership Program

In an interview with the Securities Lending Times, Matthias Graulich and Frank
Gast talk about the success of Eurex Clearing's Partnership program, its
expansion to the repo segment and how to reap the benefits.

Read the complete interview HERE

Frank Odendall discusses access to centrally cleared repo
markets for pension funds


http://www.eurexrepo.com/repo-en/info-center/publications/
https://edit-1.cm9.deutsche-boerse.com/repo-en/new-trading-system-f7?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.eurexrepo.com/blob/3559120/139aeba8913aba6e0bea50b5aeb05e43/data/technical_information_f7_20181210.html
https://edit-1.cm9.deutsche-boerse.com/repo-en/new-trading-system-f7?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
https://edit-1.cm9.deutsche-boerse.com/repo-en/info-center/press-releases/PGGM-is-the-first-pension-fund-manager-to-centrally-clear-repos-at-Eurex-1396100?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.eurexrepo.com/repo-en/info-center/press-releases/PGGM-is-the-first-pension-fund-manager-to-centrally-clear-repos-at-Eurex/3578532
https://edit-1.cm9.deutsche-boerse.com/exchange-de/ueber-uns/news/A-success-message-Eurex-s-Partnership-Program-1397826?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.eurexclearing.com/blob/3570886/95d199a0de37e990fad99412b70d4b56/data/20190110-reaping-the-benefits.pdf
https://edit-1.cm9.deutsche-boerse.com/repo-en/info-center/publications/Challenges-call-for-innovations-1396082?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986

Pension funds play an important role both in the financial industry and for the
daily life of pensioners in Europe. Regulatory changes, in particular the mandatory
clearing of OTC IRS and the increase in capital requirements on banks, impose
significant challenges to European pension funds. Frank Odendall, discusses these
challenges and an interesting new solution for pension funds, asset managers and
insurance companies.

Read more HERE

Central clearing in 2019: predictions by Matthias Graulich and
Marcel Naas

A current report in the Securities Lending Times gathered a round of market
participants, among them Eurex Clearing’s Matthias Graulich and Eurex’s Marcel
Naas, who discussed their hot topics, opportunities and challenges for the
upcoming year. On top of the list: collateral optimization, CCP services for
Securities Lending, the Securities Financing Transaction Regulation (SFTR) and
Central Securities Depository Regulation (CSDR).

Read more HERE

Upcoming Conferences & Events

Jan 29-31: Deutsche Boerse GFF Summit 2019 in Luxembourg

f_’_/ CIMTSCHE BORSE
GEoUPr

Deutsche Borse Group’s GFF Summit combines the expertise of Clearstream
Banking, Eurex Clearing and Eurex Repo across the entire lifecycle of collateral
management with the market experience of speakers from leading market
players.

This year, Deutsche Borse will be hosting the ERCC General Annual Meeting as an
open session on January 31, 2019.

Find out more HERE

Jan 29: Deutsche Boerse Group GFF Working Committee

P’_‘/ DIUTSCHE BEORSE
GEQUPF

The GFF Working Committee will take place in Luxembourg on January 29, 2019.

By invitation only.

Jan 29: Deutsche Boerse Group GFF Bar in Luxembourg

DEUTSCHE BARSE
GEOUF

The next GFF Bar will take place in Luxembourg on January 29, 2019.

Feb 4 & 7: Deutsche Boerse Annual Reception

r‘-"""/ DIUTSCHE BORSE
GEOUPF

Eurex Repo will participate at the Deutsche Bdrse Annual Reception in London on
February 4, 2019 and in Eschborn on February 7, 2019.

By invitation only.


http://www.eurexrepo.com/repo-en/info-center/publications/Challenges-call-for-innovations/3578530
https://edit-1.cm9.deutsche-boerse.com/exchange-de/ueber-uns/news/Central-clearing-in-2019-predictions-by-Matthias-Graulich-and-Marcel-Naas-1397844?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.eurexclearing.com/clearing-en/The-year-of-preparation/3571738
http://deutsche-boerse.com/gff-summit-2019/

]SLIQ( Feb 12: ISLA/ALFI Afternoon Briefing in Luxembourg

Eurex will sponsor and attend the ISLA/ALFI Afternoon Briefing ‘Securities
Lending and Collateral Management for the Luxembourg Fund Industry’ in
Luxembourg on February 12, 2019.

Find out more HERE

Feb 21: Finadium The Business of Collateral Trading

MFINHDIU:‘H

FISL LOKDON 2018 Eurex will participate at the Finadium "The Business of Collateral Trading"
conference in Frankfurt on February 21, 2019.

Matthias Graulich will speak at the panel "Collateral Trading in Germany and
Europe".

Find out more HERE

Volumes 2017/2018

o Market

Training

GC Pooling and Repo Market

Trader examination and training for the Repo and GC Pooling Market for existing and new participants is
available online. For the exam registration please click HERE

Regular Repo and GC Pooling system trainings are offered in Zug. The trainings include basic knowledge
about repo trading and the practical use of the system. Feel free to register HERE

SecLend Market

Eurex Repo offers ongoing training sessions to prospective SecLend traders from legally admitted market
participants. The training includes basic knowledge about seclend trading and the practical use of the
system. Training sessions can be provided on request.

Services & Contacts


https://isla.co.uk/event/joint-alfiisla-afternoon-briefing-securities-lending-and-collateral-management-luxembourg
https://finadium.com/conferences/frankfurt-collateral-trading-2019/agenda/
https://edit-1.cm9.deutsche-boerse.com/repo-en/education/euro-repo-gc-pooling-markets?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
http://www.eurexrepo.com/repo-en/education/euro-repo-gc-pooling-markets
https://edit-1.cm9.deutsche-boerse.com/repo-en/education/euro-repo-gc-pooling-markets/eurex-repo-training?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986
https://edit-1.cm9.deutsche-boerse.com/repo-en/education/seclend?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201901_2019-04-04-14:37_1415986

(N == I == M=

Eurex Repo

Eurex Clearing
CCP Hotline

Operation

Xemac

CmaX

Xemac System

Xemac

Technical Helpdesk | Functional Helpdesk

Eurex Repo Frankfurt

Frank Gast
Carsten Hiller
Ingo Deisenroth
Eszen Rose

Eurex Repo London

Dale Fullilove
Frank Odendall
Katja Renner

Eurex Repo Paris

Alexandra Maorelle

Eurex Repo Ziirich

Damniel Hartmann
André Ammann

Gabriele Ristau
Simon Gzyl
Katja Massinger
Milifer Kaya
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STOXX Customer Support

Eurex Clearing Risk

Deutsche Borse Customer
Technical Support (FT7)

+41 43430 7220

+49 69211 11940

+49 69211 12452

+49 69211 11410

+352 2433 8113

+49 69 211 10877

+49 69211 11910

+49 69211 11730

+49 69211 14050
+49 69211 13182
+49 69211 14193
+49 69211 13172

+44 207862 7238
+44 207862 7273
+44 207862 7233

+331 55627 6769

+41 43 430 7106
+41 43 430 7112

+49 69211 15741
+49 69211 13294
+49 69211 12602
+49 69211 14086

+41 58 399 5300

More news from Eurex Repo

+41 43430 7275

+49 69211 14334

+49 69211 18440

+49 69216 13180

+352 2433 8201

+49 69 211 1121

+49 69211 11001

+49 69211 13971

+49 69211 144 22

+44 207562 9228

+331 5527 6750

+41 43 430 7285
+41 43 430 7285

+49 69 211 144 22

+41 58 499 5300

funchelp@eurexrepo.com
cop{@eurexclearing.com
riski@eurexclearing.com
xemaciclearstream.com

cmaxEiclearstream.com

cis@deutsche-boerse.com

sysclhelp@deutsche-boerse com

tmr-zos{@deutsche-boerse.com

salesfeurexrepo_com

sales{@eurexrepo.com

salesf@eurexrepo_com

sales{@eurexrepo.com

accountmanagement@eurexrepo.com

customersupport@stox:.com

Connect with us on Twitter @EurexGroup, LinkedIn and Youtube for more updates.

sales@eurexrepo.com | Disclaimer | Privacy Policy | Imprint

Unsubscribe newsletter

Should you no longer wish to receive our newsletter, please unsubscribe via this link.

Eurex Repo GmbH

Managing Directors/Geschaftsfihrer:

Frank Gast, Marcel Naas.

Gesellschaft mit beschrankter Haftung with registered

seat in/mit Sitz in Frankfurt am Main.
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Commercial register/Handelsregister:
Local court/Amtsgericht Frankfurt am Main HRB 49370.



