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Market Briefing

Compared to September, the October term business increased significantly in GC Pooling (+49%) and
Special (+68%). This development reflects the year-end preparation by many market participants. 

Especially the trading behavior in the Repo market (GC & Special) reflects the market’s concerns about
collateral scarcity over year-end. While the average daily traded volumes in October 2021 decreased by
36% compared to the same period last year, the term volume increased by 57% due to long-dated trades,
mainly until January 2022.
 

Frank Gast - Managing Director, Eurex Repo

News

Towards a sustainable repo market

Gerard Denham, senior vice president, funding and financing business development at Eurex, outlines the
latest developments in sustainable finance, the role of the repo market and the progress of the Eurex
Repo Green Bond General Collateral Baskets.

https://www.eurex.com/resource/blob/2699172/3a545d20f03dbf528d63bebb652c4650/data/Towards-A-Sustainable-Repo-Market-Eurex-SFT-June-2021.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202111%20Oct_2021-11-15-09:27_2823746
https://www.eurex.com/resource/blob/2699172/3a545d20f03dbf528d63bebb652c4650/data/Towards-A-Sustainable-Repo-Market-Eurex-SFT-June-2021.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202111%20Oct_2021-11-15-09:27_2823746


SFDR funds and secured financing: fundamentally compatible

Europe’s Sustainable Finance Disclosure Regulation (SFDR) is a major opportunity for asset owners, asset
managers and service providers to align on common definitions for what sustainable finance and
Environmental, Social and Governance (ESG) investing really mean. Some firms and commentators think
that participation in SFDR funds means no or limited engagement in secured funding. We find that in fact,
funds can and should participate with supportive guidelines that hold true to the regulatory mandate.

Events

Eurex at the 16th Annual European Government Bond Virtual Conference

Save the date: GFF summit 2022 from Jan 26-27

https://www.eurex.com/resource/blob/2815670/b1fd85282675998a728e2dcb600e510d/data/SFDR-Finadium.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202111%20Oct_2021-11-15-09:27_2823746
https://www.eurex.com/resource/blob/2815670/b1fd85282675998a728e2dcb600e510d/data/SFDR-Finadium.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202111%20Oct_2021-11-15-09:27_2823746
https://www.afme.eu/Events/Detail?eventId=71eabbc9-ad9b-eb11-b1ac-000d3ad5f040
https://www.afme.eu/Events/Detail?eventId=71eabbc9-ad9b-eb11-b1ac-000d3ad5f040


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

Volumes 2020/2021

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_202111%20Oct_2021-11-15-09:27_2823746


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.

Services & Contacts

mailto:repo.trading@eurex.com


More news from Eurex Repo

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