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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 November 2018

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

1.0 bn 26bn 1.0 bn
368 days (200 mn) 366 days ( 55 mn) 356 days (35 mn)

STOXX® GC POOLING INDICES

® . STOXX® GC Pooling EUR
November 2019 | STOXX® GC Pooling EUR ON Index Extended ON Index

High -0.473 Low -0.494 High -0.426 Low -0.478
High 9.5 Low 3.1 High 5.5 Low 1.5
_ STOXX® GC Pooling EUR Deferred Funding Rate
High -0.46 Low -0.485
High 18.9 Low 8.4

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

Participants


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

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 2020 in the latest TECHNICAL INFORMATION

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

Products

Update Product Specifications for HQLAx Transactions of Eurex
Repo GmbH
Please be informed that the Product Specifications for HQLAx-Transactions of

Eurex Repo GmbH have been adjusted and are effective as of November 25,
2019.

The Eurex Repo Rules and Regulations are published HERE

Articles & papers

Total Return Futures: practicalities of using this instrument to
manage repo risks

Total Return Futures (TRF) contracts were introduced by Eurex Exchange in
December 2016 to provide market participants with a new instrument for their
use in managing repo risks on equity markets. Since their introduction, TRFs have
gained significant traction and have taken over much of the flow that used to go
to Total Return Swaps (TRS).

In a recent DerivSource webinar, market participants and experts from Eurex
Exchange, Citi, BFAM Partners Limited and the University of Kent discussed the
rapid rise of TRFs, their inclusion in trading strategies, and the various
practicalities surrounding their use.

Read the complete article HERE

Commerzbank, Credit Suisse and UBS execute first live
transactions on the Deutsche Borse-HQLAX securities lending
platform

Deutsche Borse and HQLAX successfully launched their jointly developed
Distributed Ledger Technology (DLT) solution for frictionless collateral swaps in
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the securities lending market. The live transactions were executed by
Commerzbank, Credit Suisse and UBS on the Eurex Repo F7 trading system.

Read the press release HERE

Read more in the FUNCTIONAL INFORMATION

ISA Direct: Benefits for buy-side firms and clearing agents

Swiss Life Asset Managers uses Eurex Clearing's direct CCP access to clear OTC
IRS with ABN AMRO Clearing acting as the Clearing Agent. In this video, experts
from the participating firms explain the benefits from their point of view.

Watch the videos HERE

Buy-side opportunities in central clearing

In this video Matthias Graulich, Member of the Eurex Clearing Executive Board,
discusses the risk management challenges for the buy side in the face of changing
regulatory requirements and today’s low interest rate environment, and how a
new breed of solutions is helping firms access the cleared repo market for more
efficient cash management.

Watch the video HERE

Upcoming Conferences & Events
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Jan 28-30: Deutsche Boerse GFF Summit 2020 in Luxembourg

Deutsche Bdrse 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.

As in previous years, participation is strictly by invitation only due to capacity
restrictions.

If you would like to request an invitation to the GFF Summit 2020, please feel
free to send your information (name, last name, company and e-mail address) to
gff-sales@deutsche-boerse.com

Find out more HERE

Deutsche Borse Group GFF Working Committee
The GFF Working Committee will take place in Luxembourg on January 28, 2020.

By invitation only.

Jan 28: Deutsche Boerse Group GFF Bar in Luxembourg

The next GFF Bar will take place in Luxembourg on January 28, 2020.
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As in previous years, participation is strictly by invitation only due to capacity
restrictions. Registration is part of the Summit registration.

Find more events HERE

Feb 27: Derivatives Forum Frankfurt
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The Derivatives Forum is a full day of discussions, thought leadership insights,
industry debates and networking with peers. One of the leading events on
derivatives, trading and risk management. The Derivatives Forum in Frankfurt will
take place on February 27, 2020 as part of a series of forums.

Volumes 2018/2019
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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
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Matthias Graulich
Frank Gast
Eurex Repo

Xemac
Cmak

KXemac System
Kemac

Carsten Hiller
Ingo Deisenroth
Esen Rose

Eurex Repo London
Jonathan Lombardo
Dale Fulllove
Katja Renner

Eurex Repo Paris
Alexandra Morelle

Eurex Repo Zug
Daniel Hartmann
André Ammann

Eurex Repo Chicago
Matthew Scharpf

Gabriele Ristau
Katja Massinger
Birbel Peters

More news from Eurex Repo

Eurex Clearing CCP Hotline
Eurex Clearing Risk Operation

Deutsche Borse Customer
Technical Support (F7)

Eurex Repo Frankfurt

STOXX Customer Support

+49 69211 18078
+49 69211 14050
+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 13182
+49 69211 14193
+49 69211 13172

+44 207862 7559
+44 207862 7238
+44 207862 7233

+331 5527 6769

+41 43 430 7106
+41 43 430 7112

+1 312 544 1086

+49 69211 15741
+49 69211 12602
+49 69211 15389

+41 58 399 5900

+41 43430 7275
+49 69211 14334
+49 69211 18440
+49 69216 13180
+352 2433 8201
+49 69 211 11201

+48 69211 11001
+49 69211 13971
+49 69 211 144 22

+44 207862 9228

+331 5527 6750
+41 43 430 7285

+41 43 430 7285
+49 69 211 14422

+41 58 499 5900

matthias. graulich@deutsche-boerse.com
frank. gast@deutsche-boerse.com
funchelp@eurexrepo.com
ccp@eurexclearing.com
risk@eurexclearing.com
xemac@clearstream.com
cmax@clearstream.com

cts@deutsche-boerse.com

sysclhelp@deutsche-boerse.com
tmr-zos@deutsche-boerse.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

accountmanagement@eurexrepo.com

customersupport@stoxx.com

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

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

Eurex Repo GmbH
Managing Directors/Geschaftsfiihrer:
Frank Gast, Matthias Graulich

Gesellschaft mit beschrankter Haftung with registered

seat in/mit Sitz in Frankfurt am Main.
Commercial register/Handelsregister:

Local court/Amtsgericht Frankfurt am Main HRB 49370.
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