
18 Sep 2019

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

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

http://www.stoxx.com/
http://www.stoxx.com/indices/rates/eur_reference_rates.html


Participants

 

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

Systems & Services

Eurex Repo's trading system F7

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

Products

GC Pooling Cheapest-To-Deliver Basket – bridging the gap
between the futures and the funding & financing markets

With its GC Pooling Cheapest-To-Deliver (CTD) Basket Eurex Repo introduced new
trading opportunities to customers as of 12 August. Manan Wagishauser, Business
& Product Development, Eurex Repo, speaks about the background of this new
product and what opportunities it offers to clients. 

Read more HERE

Articles & papers

Insight: ECB recommendations for the €STR transition

The Working Group on Euro Risk-free Rates (RfR) recently issued further
recommendations on the €STR transition. We spoke to Andreas Franke, who
works in Eurex Clearing’s CCP Risk Management Department in the Risk
Methodology OTC unit about the working Group, its activities, recommendations
and the challenges ahead.

Find more on the IBOR reform HERE

 

http://www.eurexrepo.com/repo-en/info-center/publications/
https://www.eurexrepo.com/repo-en/new-trading-system-f7?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/new-trading-system-f7?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/info-center/publications/GC-Pooling-Cheapest-To-Deliver-Basket-bridging-the-gap-between-the-futures-and-the-funding-financing-markets-1603544?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/info-center/publications/GC-Pooling-Cheapest-To-Deliver-Basket-bridging-the-gap-between-the-futures-and-the-funding-financing-markets-1603544?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/exchange-de/ueber-uns/news/Insight-ECB-recommendations-for-the-STR-transition-1607910?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexclearing.com/clearing-en/markets-services/ibor?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424


 

Upcoming Conferences & Events

Sept 18: F7 Webinar

The next F7 Webinar will take place on September 18, 2019.

Find more events HERE

Sept 23-25: SimCorp International User Community Meeting

Eurex will participate at the SimCorp International User Community Meeting in
Amsterdam on September 23-25, 2019.

Together with PGGM and SimCorp, Frank Odendall, Head of Buy-Side Repo
Solutions, Eurex will participate in the workshop "Collateral & Cash Management –
benefiting from improved liquidity, pricing and operational efficiency via CCP
cleared repos" on September 25, 2019. 

Find out more HERE

Oct 1: ISLA Post Trade Conference

Eurex will sponsor the ISLA Post Trade Conference in London on October 1, 2019. 

Find out more HERE

Oct 14-17: RMA Securities Finance and Collateral Management
Conference

Eurex will sponsor the 35th RMA Annual Securities Finance and Collateral
Management Conference in Florida on October 14-17,2019.  

Find out more HERE

Volumes 2018/2019

https://www.eurexrepo.com/repo-en/info-center/events?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/info-center/events?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/info-center/events/simcorpiucm-1545884?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
http://simcorpiucm.com/2019/08/06/collateral-cash-management-benefiting-from-improved-liquidity-pricing-and-operational-efficiency-via-ccp-cleared-repos
https://simcorpiucm.com/
https://www.eurexrepo.com/repo-en/info-center/events/isla-london-1599358?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.isla.co.uk/isla-events/islas-10th-annual-post-trade-conference/home/
https://www.eurexrepo.com/repo-en/info-center/events/rma-boca-raton-1508750?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.rmahq.org/Default.aspx


 

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://www.eurexrepo.com/repo-en/education/euro-repo-gc-pooling-markets?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
http://www.eurexrepo.com/repo-en/education/euro-repo-gc-pooling-markets
https://www.eurexrepo.com/repo-en/education/euro-repo-gc-pooling-markets/eurex-repo-training?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424
https://www.eurexrepo.com/repo-en/education/seclend?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_201909_2019-09-18-11:49_1625424


More news from Eurex Repo

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