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Monthly News from Eurex Repo

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.

Read more



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.

Read more

Events

Eurex at the 16th Annual European Government Bond Virtual Conference

Panel discussion:
JOIN US A Sustainable Solution - An Analysis of the Sovereign Green Bond Market

17 November 2021, 09:15-10:00 GMT, Virtual

UK Dabt
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16th Annual European Government Bond Virtual Conference
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Save the date: GFF summit 2022 from Jan 26-27

Accelerate your journey

GFF Summit 2022 3
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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

Largest 1.0bn 2.7 bn 0.8 bn

Longest 367 days (250 mn) 106 days (61.2 mn) 106 days (236.9 mn)

STOXX" GC Pooling Indices

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

Rate (in %) High -0.515 Low -0.627 High -0.49 Low -0.597

Vol (in bn EUR) High 1.9 Low 0.6 High 3.3 Low 0.2
_ STOXX"® GC Pooling EUR Deferred Funding Rate

Rate (in %) High -0.529 Low -0.61

Vol (in bn EUR) High 7.1 Low 4.5

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

Participants

Repo Market: 149 GC Pooling Market: 136 | HGQLAX: 4 Select Invest: 4 Select Finance: 5

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

Outstanding 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.

Services & Contacts



mailto:repo.trading@eurex.com

Area

Frank Gast
Matthias Graulich
Eurex Repo

Eurex Clearing CCP Hotline

Eurex Clearing Risk Operation

Xemac
CmaX

Deutsche Borse Customer
Technical Support (F7)

Xemac System
Xemac
Frank Odendall

Eurex Repo Frankfurt
Carsten Hiller

Ingo Deisenroth

Esen Rose

Eurex Repo London
Jonathan Lombardo
Dale Fullilowe
Katja Renner

Eurex Repo Paris
Alexandra Morelle

Eurex Repo Zug
André Ammann

Eurex Repo Chicago
Matthew Scharpf

Gabriele Ristau
Yasemin Ucar

Katja Massinger
Barbel Peters
Stefanie Cosgrove

STOXX Customer Support

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

+41 434307112

+1 312 544 1086

+49 69211 15741
+49 69211 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@eurex.com
risk@eurex.com
remac@clearstream.com
cmax@clearstream.com

cts@deutsche-boerse.com

syscihelp@deutsche-boerse.com
tmr-zos@deutsche-boerse.com
EXR_ProductDevelopment@eurex,com

Repo.Sales@eurex.com

Repo.Sales@eurex.com

Repo Sales@eurex.com

Repo.Sales@eurex.com

Repo.Sales@eurax.com

Repo Accountmgmi@eurex.com

onboarding-team@deutsche-boerse.com

Customersupport@stox.com

More news from Eurex Repo

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

Disclaimer

The information contained in this message is confidential or protected by law. If you are not the intended recipient, please
contact the sender and delete this message. Any unauthorised copying of this message or unauthorised distribution of the
information contained herein is prohibited.

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

Eurex Repo GmbH

Managing Directors/Geschaftsfihrer:

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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