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Market Briefing

The Repo Market continued to perform well in March 2021 with an increase of nine percent in average
traded volume compared to March 2020, despite the lower term business. Both the General Collateral
(GC) and the Special Repo segment contributed to the volume increase. GC volumes saw an increase of
33 percent compared to March 2020, while the Non BUND Special repo increased 42 percent compared to
March last year. Volumes were primarily driven by the higher quoting activity of several market
participants.

Of particular note for March was the large TLTRO-III allotment. This allotment injected net EUR 315bn of
cash in the Eurozone and pushed excess liquidity above EUR 4tn had a negative impact on our GC Pooling
markets.

Frank Gast - Managing Director, Eurex Repo

Volume



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

Participants

Please find here the current Participant List Repo and GC Pooling with a summary by markets

News

Video interview: Eurex 2021 Roadmap with Randolf Roth and Matthias Graulich,
moderated by Annette Weisbach, CNBC reporter

In this video, Matthias Graulich & Randolf Roth, members of the Executive Board, discuss the latest
product initiatives, current activities and Eurex's future plans.

http://www.qontigo.com/
http://www.stoxx.com/indices/rates/eur_reference_rates.html
https://www.eurex.com/ex-en/find/publications?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
https://youtu.be/EXm-oUAFk4A
https://youtu.be/EXm-oUAFk4A


Webcasts

Client webcast on 15 April with Finadium: European dealer to client electronic
Repo

Join the conversation on new and ongoing developments in European repo. The discussion topics will
include the expanding uses of data, how firms measure best execution, and evolution in the dealer to
client (D2C) space.

Derivatives Forum Frankfurt 2021 - Recordings

The Derivatives Forum is the leading European event focused on trading and clearing for derivatives and
securities financing across asset classes. The recent Derivatives Forum Frankfurt was held as virtual
edition on 23-24 March 2021. More than 3200 live attendees watched 8542 hours. Watch the recordings of
most panels, keynote speeches and interviews with leading industry participants across Europe and the
world.

Reflections of ISLA’s 11th Virtual Post Trade Conference

ISLA’s 11th Post Trade conference was held online on 16 and 17 March and focused on Sustainability,
Central Securities Depository Regulation and Digitalization.

Volumes 2020/2021

https://finadium.com/event/client-webinar-european-dealer-to-client-electronic-repo/
https://finadium.com/event/client-webinar-european-dealer-to-client-electronic-repo/
https://www.eurex.com/ex-en/find/forum/frankfurt2021/recording?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
https://www.eurex.com/ex-en/find/forum/frankfurt2021/recording?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
https://www.islaemea.org/blog/reflections-of-islas-11th-virtual-post-trade-conference/
https://www.islaemea.org/blog/reflections-of-islas-11th-virtual-post-trade-conference/


Training

GC Pooling and Repo Market

Regular Repo and GC Pooling system trainings are offered and can be provided on request. The trainings
include basic knowledge about repo trading and the practical use of the system. For more information
please contact repo.trading@eurex.com.

Systems & Services

Functional Information: Eurex Repo F7 production v3.5 update (with optional API upgrade)

https://www.eurex.com/ex-en/find/education/euro-repo-gc-pooling-markets?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
mailto:repo.trading@eurex.com
https://www.eurex.com/resource/blob/2605068/840864b48731092ab156d40a141f48dd/data/functional_information_20210407.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082


Technical Information: Eurex Repo F7 production v3.5 update (with optional API upgrade)

Technical Information: Distribution of Eurex Repo Eligible Securities Lists for repo trading via the Common
Report Engine (CRE)

Services & Contacts

More news from Eurex Repo

Connect with us on Twitter @EurexGroup, LinkedIn and Youtube for more updates.
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The information contained in this message is confidential or protected by law. If you are not the intended recipient, please
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https://www.eurex.com/resource/blob/2605064/a1f28dbd553bd5fd23406f41652ededa/data/technical_information_update_f7_20210407.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
https://www.eurex.com/resource/blob/2605066/f00cce7f302eb64014c384608642bd53/data/technical_information_f7_20210407.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202104_2021-04-15-11:10_2611082
https://twitter.com/#!/EurexGroup
http://www.linkedin.com/company/8214?trk=saber_s000001e_1000
https://www.youtube.com/subscription_center?add_user=eurexgroup
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