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Monthly News from Eurex Repo

Market Briefing

September was quite a strong month compared to August in terms of average trading volumes (+10%)
and term business (+11%). The increase of term business in the Repo segment was driven by 43% higher
term volumes in GC Repo.

Another positive note to mention is the recovery of GC Pooling. We saw daily volumes increasing by 14%
and term activities by 10%.

The positive trend in EU bonds repo trading also continues, with daily peaks in trading volumes of up to
EUR 400mn. The share of EU bonds in traded volumes of Supranationals & Agencies at Eurex Repo
increased to 20%.

Frank Gast - Managing Director, Eurex Repo

Volume




Largest 1.2bn 1.6 bn 0.9 bn

Longest 316 days (50 mn) 181 days (100 mn) 107 days (217 mn)

STOXX" GC Pooling Indices

September 2021 STOXX" GC Pooling EUR ON Index STOXX® GC Pooling EUR Extended ON Index

Rate (in %) High =0.519 Low =0.79 High =0.5 Low =0.64
Vol (in bn EUR) High 2.3 Low 0.2 High 3.8 Low 1.1
I L
Rate (in %) High =0.53 Low -0.669
Vol (in bn EUR) High 8.4 Low 4.4

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

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

Volumes 2020/2021




Outstanding volumes 2020/2021 (in bn EUR)
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Term adjusted volumes 2020/2021 (in bn EUR)
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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




(1) Eurex Repo F7 simulation update v3.6 (with technical API upgrade)

The Eurex Repo F7 simulation environment will be updated to version F7 release 3.6 on October 7th
2021.

Eurex Repo will conduct internal tests on October 8th, 2021 and the Simulation period will commence
starting Monday, October 11th, 2021 with v003.640.000.

Release 3.6 includes the following enhancements:

* New F7 FIX Gateway
* F7 GUI specific enhancements
« F7 API Important Technical Upgrade of AMQ

Functional Information: Eurex Repo F7 simulation update v3.6 (with technical API upgrade)

Technical Information: Eurex Repo F7 simulation update v3.6 (with technical API upgrade)

(2) Functional Information: Introduction of Repo Cloud Prisma Margin Estimator (Repo Cloud
PME)

This Functional Information outlines the introduction of the cloud Prisma Margin Estimator for
Fixed Income Repo, individual and portfolios of single ISIN repos, by Eurex Clearing on 7, October
2021:

The service builds on the Cloud PME for ETD and OTC IRS, is free of charge and specifically tailored for
end users who wish to estimate margin requirements for individual or whole portfolios of single ISIN
repos. Repo Cloud PME is easy to use and is accessible via any web browser. Alternatively, a standard API
connectivity is available.

In addition, Eurex Repo F7 users will be able to export their repo portfolio for simplified upload to the Repo
Cloud PME from 29 Nov 2021.

Functional Information: Introduction of Repo Cloud Prisma Margin Estimator (Repo Cloud PME)
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Area

Frank Gast
Matthias Graulich
Eurex Repo

Eurex Clearing CCP Hotline

Xemac
CmaX

Deutsche Borse Customer
Technical Suppoert (F7)

Xemac System

Xemac

Frank Odendall

Eurex Repo Frankfurt
Carsten Hiller

Ingo Deisenroth

Esen Rose

Eurex Repo London
Jonathan Lombardo
Dale Fullilgwe
Katja Renner

Eurex Repo Paris
Alexandra Morelle

Eurex Repo Zug
André Ammann

Eurex Repo Chicage
Matthew Scharpf

Gabriele Ristau
Yasemin Ucar

Katja Massinger
Barbel Peters
Stefanie Cosgrove

STOXX Customer Support

More news from Eurex Repo

Eurex Clearing Risk Qperation

Phone

+49 69211 14050
+49 69211 18078
+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
+44 207862 7273

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

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

+331 5527 6769

+41434307112

+1 312 544 1086

+49 69211 15741
+49 659211 12862

+49 69211 12602
+49 69211 15389
+49 69211 12483

+41 58 399 5900

E-mail
frank.gast@eurex.com
matthias.graulich@eurex.com
Repo.Trading@eurex.com
Cep@eurax.com
risk@eurex.com
xemac@clearstream.com
cmax@clearstream.com

cts@deutsche-boerse.com

sysclhelp@deutsche-boerse.com
trnr-zos@deutsche-boerse.com
EXR_ProductDevelopment@eurex.com

Repo.Sales@eurax.com

Repo.Sales@eurex.com

Repo.Sales@eurex.com
Repo.Sales@eurex.com

Repo.Sales@eurex.com

Repo.Accountmgmt@eurex.com

onboarding-team@deutsche-boerse.com

Customersupport@stoxd.com

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