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Track

Started

1 Due to a tri-party multilateral portfolio compression in December, new trades have been opened at Eurex Clearing AG, resulting in total of 18 billion EUR ADV

2 Reduction of notional outstanding at end-December 2018 mainly driven by tri-party multilateral portfolio compression
3 Reflects newly admitted clients since 1 Jan 19, as of 25.02.2020
4 Multiple Clearing relations of the same entity are not counted
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respectively from Feb-19
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1 Number of banks providing EUR price data for Eurex Clearing
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5 70% 4.00
Date 2yr Syr 10yr 20yr 30yr
As of 12t" March +0.00 +0.00 +0.15 +0.00 +0.00 65% 3.00
60% 2.00
55% 1.00
50% _______________\_-:“%_\_,/, 0.00
50% = full balance of payer and receiver flow
45% -1.00
508 8 8 8 8 8 3 23 323 232223222 28
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e Portfolio balance indicator (PBI) Basis
[
LCH-Eurex Basis by Month
)
End of January 0.05 0.10 0.15 0.50 0.55
I End of February 0.05 0.15 0.30 0.50 0.60
End of March 0.05 0.05 0.05 0.20 0.30
End of April -0.05 0.05 0.10 0.20 0.30
End of May -0.05 -0.05 -0.05 0.10 0.15
9‘ End of June -0.20 -0.40 -0.65 -0.70 -0.75
o
N End of July -0.05 -0.05 -0.25 -0.35 -0.35
End of August -0.10 -0.30 -0.40 -0.45 -0.50
End of September -0.10 -0.25 -0.55 -0.60 -0.65
End of October -0.05 -0.05 -0.15 -0.15 -0.20
00 00 00 00 00 00 00 00 00 00 00 00 00 AN A M A A A A DD AN O O O End of November -0.05 -0.15 -0.30 -0.30 -0.35
L = = = = = I = i = D = I = i = D = = I = I = i = = I = D = I = = = I = i = = i = i = s B > B
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TR PR IRN AR IR I I NI TN IO I RSTO RS IR S End of December 005 020 035 035 040
ST AN N A9 S ST AN AN A A A SN NS SIS AN A AN N A A S A
[ I e = B e T T B L e L T o
N S8 FAGNOG TAdMAd HONISoATTI AT @ Q  EndofJanuary 0.00 0.10 0.15 0.20 0.50
o
EULCEX 2 (MID) EULCEX 5 (MID) EULCEX 10 (MID) EULCEX 30 (MID) Q End of February 0.00 0.00 0.10 0.00 0.35
Source: Bloomberg
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Eurex Fixed Income Derivatives, Funding & Financing Sales

Philip Simons
T +44 (0) 207 862 7239
M +44 (0) 7824 141 618

Ricky Maloney
T +44 (0) 207 862 7316
M +44 (0) 7920 233 370

Carsten Hiller
T +49 69 211-1 31 82
M +49 171 2760842

David Carretero
T +49(0)692 1118233
M +49 (0) 1726 17 98 92

Eva Haupt
T +44 (0) 207 862 7655
M +44 (0) 7825 403481

Christian Dopp
T +1(312) 544 1011
M +1(312) 404 5906

Tim Gits
T +1(312) 544 1091
M +1(312) 929 85 88

Frank Odendall
T +44 (0) 207 862 7273
M +44 (0) 790 016 3346

Andreas Stadelmaier
T +49 (0) 692 111 3859
M +49 (0) 172 614 7753

Alexandra Morelle
T+33155276-769
M +33 603 70 92 50

Francesca Dell’Era
T +41 (0) 434 30-71 23
M +41 (0) 79 572 00 98

Matthew Scharpf
T +1(312) 544 1086
M +1(312) 532 9747

Frank Gast
T +49(0) 692 111 4050
M +49 (0) 173 684 0381

Vassily Pascalis
T +44 (0) 207 862 7211
M +44 (0) 7884 667 300

Lothar Kloster
T+49 (0)692 11-1 72 89
M +49 (0) 172 6 19 99 94

Esen Rose
T+4969211-13172
M+491726 18 1577

Andre Amman
T +41 434 30-71 12
M +41 792 29 88 91

Katrina Ryan
T +44 (0) 207 862 7289
M +44 (0) 7825 456 188

Markus Georgi
T: +852 25 30-78 20
M: +852 6625 52

Jonathan Lombardo
T +44 (0) 207 862 7273
M +44 (0) 790 016 3346

Ingo Deisenroth
T+49692 11-14193
M +49 172-6 1998 13

Dale Fullilove
T +44 (0) 207 862 7238
M +44 (0) 782 594 4032

Catherine Alexander
T +44 (0) 207 862 7256
M +44 (0) 7551 172 204

o~

GROUP

Charmaine Newman
T +44 (0) 20 7862 7276
M +44 (0) 7977 575 398

Gerard Denham
T +44 (0) 207 862 7634
M +44 (0) 787 688 5276

Isabelle Blanche
T +44 (0) 207 862 7552
M +44 (0) 7469 158 445

Adam Husted
T +44 (0) 207 862 7249
M +44 (0) 7920 233 362

Katja Renner
T +44 (0) 2078627233
M +44 (0) 7796993728
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© Deutsche Borse AG 2020. All rights reserved.

Deutsche Borse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Frankfurt AG, Eurex Clearing AG (Eurex Clearing) and Eurex Repo GmbH (Eurex Repo) are corporate entities and are registered
under German law. Eurex Zirich AG is a corporate entity and is registered under Swiss law. Clearstream Banking S.A. is a corporate entity and is registered under Luxembourg law. Deutsche Boerse Asia
Holding Pte. Ltd., Eurex Clearing Asia Pte. Ltd. and Eurex Exchange Asia Pte. Ltd are corporate entities and are registered under Singapore law. Eurex Frankfurt AG (Eurex) is the administrating and operating
institution of Eurex Deutschland. Eurex Deutschland and Eurex Zirich AG are in the following referred to as the “Eurex Exchanges”.

All intellectual property, proprietary and other rights and interests in this publication and the subject matter hereof (other than certain trademarks and service marks listed below) are owned by DBAG and its
affiliates and subsidiaries including, without limitation, all patent, registered design, copyright, trademark and service mark rights. While reasonable care has been taken in the preparation of this publication to
provide details that are accurate and not misleading at the time of publication DBAG, Clearstream, Eurex, Eurex Clearing, Eurex Bonds, Eurex Repo as well as the Eurex Exchanges and their respective
servants and agents (a) do not make any representations or warranties regarding the information contained herein, whether express or implied, including without limitation any implied warranty of merchantability
or fitness for a particular purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall not be responsible or liable for any third party’s
use of any information contained herein under any circumstances, including, without limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publication.

This publication is published for information purposes only and shall not constitute investment advice respectively does not constitute an offer, solicitation or recommendation to acquire or dispose of any
investment or to engage in any other transaction. This publication is not intended for solicitation purposes but only for use as general information. All descriptions, examples and calculations contained in this
publication are for illustrative purposes only.

No obligation to update information: Deutsche Bérse AG does not assume any obligation and does not intend to update any information contained herein.
No investment advice: This presentation is for information only and shall not constitute investment advice. It is not intended for solicitation purposes but only for use as general information.

All descriptions, examples and calculations contained in this presentation are for illustrative purposes only.



