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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 August 2020

Daily average termadjusted volume in bn EUR reached in August 2020

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

1 bn 1.8 bn 218 bn
186 days (250 mn) 25 days (66 mn) 102 days (208 mn)

STOXX® GC POOLING INDICES

. STOXX® GC Pooling EUR
& .
August 2020 STOXX® GC Pooling EUR ON Index Extended ON Index

High -0.496 Low -0.517 High -0.484 Low -0.495
High 3.9 Low 0.6 High 4.3 Low 1.4
[ STOXX8 GC Pooling EUR Deferred Funding Rate
High -0.501 Low -0.51
High 10.1 Low 4.6

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

Aug 18: Credit Suisse International (GC Pooling)

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

Systems & Services

L.
75, Eurex Repo's trading system F7
o

More information about F7 can be found on our website: Trading_System F7

Options on Euro-Buxl Futures - Option coverage for the entire
yield curve

As of 28 September 2020, Eurex will offer options on the Euro-Buxl futures. The
launch marks the final step in completing full coverage of the Euro yield curve in
futures as well as options.

Buxl futures have seen a steady increase in volume and open interest over the
last years. The now solid liquidity picture in the underlying value warrants the
listing of options, enabling investors to apply enhanced fixed income hedging
strategies. The Buxl option is approved for direct access in the U.S.

Read more HERE

Upcoming Webcasts

L

L'-}g Oct 6: Webcast UMR and Securities Finance in Europe
BHFINADIUM

Eurex Repo will sponsor and participate the Finadium webcast: UMR and
Securities Finance in Europe. Frank Odendall will speak on the webcast

about Uncleared Margin Rules and their impact on the securities finance market,
including repo and securities lending. The webcast will take place on October 6,

2020.

Register 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_202009_2020-09-10-16:35_2222752
https://www.eurexrepo.com/repo-en/new-trading-system-f7?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
https://www.eurexchange.com/exchange-en/markets/int/fix-opt?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
https://www.eurexchange.com/exchange-en/markets/int/fix-opt?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
https://finadium.com/event/umr-and-securities-finance-in-europe/
https://finadium.com/event/umr-and-securities-finance-in-europe/

[ Cl Elxﬁ Slﬂ[UmE Oct 13-14: Virtual Fixed Income Leader’'s Summit 2020

This year's Fixed Income Leader's Summit will be held for the first time as a
virtual event on October 13 and 14.

Eurex’s Philip Simons and Lee Bartholomew will be speaking at the largest virtual
buy-side fixed income trading and investment event.

Lee Bartholomew participates in the panel "The 2020 view of liquidity" about

platforms, protocols and alternative liquidity avenues.

Philip Simons joins the discussion in the Fireside Chat to answer the question,
"How can you assess your exposure to uncleared margin rules to significantly
reduce your administrative and trading costs?"

Register HERE

Volumes 2019/2020
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Training


https://fixedincome.wbresearch.com/
https://fixedincome.wbresearch.com/

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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Frank Gast

Eurex Repo

Xemac
Cmax

Xemac System

Xemac

Carsten Hiller
Ingo Deisenroth
Ezen Rose

Micholas Barnes
Dale Fullilove
Katja Renner

Eurex Repo Zug

André Ammann

Gabriele Ristau
Yasemin Llcar

More news from Eurex Repo

Matthias Graulich

Eurex Clearing CCP Hotline
Eurex Clearing Risk Operation

Deutsche Borse Customer
Technical Support (F7)

Eurex Repo Frankfurt

Eurex Repo London
Jonathan Lombardo

Eurex Repo Paris
Alexandra Morelle

Daniel Hartmann

Eurex Repo Chicago
Matthew Scharpf

STOXX Customer Support

+49 69211 14050
+49 69211 18078
+41 43430 7220

+49 69211 11940
+49 69211 12452
+49 9211 11410
+352 2433 8113

+49 69 211 10877

+49 69211 11910
+42 69211 11730

+49 9211 13182
+49 69211 14193
+49 9211 13172

+44 207862 7559
+44 207862 7554
+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 12862

+41 58 399 5900

+41 43430 7275
+49 69211 14334
+45 69211 18440
+49 69216 13180
+352 2433 8201
+49 69 211 11201

+49 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

frank. gast@deutsche-boerse.com
matthias_graulich@deutsche-boerse com
funchelp@eurexrepo.com
ccp@eurexclearing.com
risk@eurexclearing.com
xemacB@clearstream.com
cmax@clearstream.com
cts@deutsche-boerse.com

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

sales@eurexrepo.com

sales@eurexre po.com

sales@eurexre po.com

sales@eurexrepo.com

sales@eurexrepo.com

accountmanagement@eurexrepo.com

customersupport@stox<.com


https://www.eurexrepo.com/repo-en/education/euro-repo-gc-pooling-markets?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
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_202009_2020-09-10-16:35_2222752
https://www.eurexrepo.com/repo-en/education/seclend?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752

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

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

Eurex Repo GmbH

Managing Directors/Geschaftsflhrer:

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.


https://twitter.com/#!/EurexGroup
http://www.linkedin.com/company/8214?trk=saber_s000001e_1000
https://www.youtube.com/subscription_center?add_user=eurexgroup
mailto:sales@eurexrepo.com
https://www.eurexrepo.com/repo-en/disclaimer?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
https://www.eurexrepo.com/repo-en/privacy-notice?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752
https://www.eurexrepo.com/repo-en/imprint?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202009_2020-09-10-16:35_2222752

