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Monthly News from Eurex Repo

Dear Participants,
Welcome to the Eurex Repo Monthly News with the latest volume and market developments. If you have

any questions please do not hesitate to contact us.

Your Eurex Repo Team

Volume

Daily average outstanding volume in bn EUR reached in June 2020

Daily average term adjusted volume in bn EUR reached in June 2020

GC Pooling in EUR Repo GC in EUR Repo Special in EUR

1.0 bn 1.1bn 1.6 bn
185 days (200 mn) 92 days (200 mn) 183 days (266 mn)

STOXX® GC POOLING INDICES

® . STOXX® GC Pooling EUR
June 2020 STOXX"® GC Pooling EUR ON Index Extended ON Index

High -0.458 Low -0.526 High -0.468 Low -0.469
High 5.0 Low 0.7 High 7.2 Low 1.7
| STOXX® GC Pooling EUR Deferred Funding Rate
High -0.484 Low -0.505
High 15.3 Low 7.6

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

Participants


http://www.stoxx.com/
http://www.stoxx.com/indices/rates/eur_reference_rates.html

Jun 17: Stichting Bedrijfstakpensioenfonds voor het Schilders-, Afwerkings- en Glaszetbedrijf, Netherlands
(GC Pooling)

Jun 17: Stichting Pensioenfonds Smurfit Kappa, Netherlands (GC Pooling)

Jun 17: Stichting Pensioenfonds Zorg en Welzijn, Netherlands (GC Pooling)

Please find the current LIST OF PARTICIPANTS for the Repo, GC Pooling, HQLAX and SecLend Market.

Products

Exclusion of issuers without a valid Legal Entity Identifier (LEI)
due to the introduction of the Securities Financing Transaction
Reporting (SFTR)

As of July 13, Eurex Repo and Eurex Clearing will exclude all issuers without a
valid Legal Entity Identifier (LEI) due to the introduction of the Securities
Financing Transaction Reporting (SFTR).

Read the latest FUNCTIONAL INFORMATION HERE

Articles & papers

Switch to the home of the Euro yield curve

There are plenty of reasons to transfer your portfolio and achieve greater capital
efficiencies, reduce your costs and mitigate your risk. If you wish to find out
more, get in touch with us.

Read more HERE

White Paper: Derivatives markets after the COVID-19 crisis

COVID-19 turned out to be the black swan event that became a real-life stress
test for the derivatives industry. But, rather than COVID-19 slowing innovation
down, it has accelerated the pace of change and innovation.

This White Paper features analyses of the discussions that were held

at the inaugural Digital Derivatives Forum. The fact that it was a virtual event,
rather than in person, shows how innovation has been the solution to the
challenges posed by COVID-19.

Read more HERE

Finadium report: The Impact of COVID-19 on Collateral
Management

Eurex Repo participated at Finadium's report which is a survey of 43 senior
collateral professionals at 21 firms. The survey covers a cross-section of how


http://www.eurexrepo.com/repo-en/info-center/publications/
https://www.eurexrepo.com/resource/blob/2095848/9c6d59e2bcecbbaf83120de3b8f4ff8e/data/functional_information_20200701.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://www.eurexrepo.com/resource/blob/2095848/9c6d59e2bcecbbaf83120de3b8f4ff8e/data/functional_information_20200701.pdf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://www.eurexclearing.com/clearing-en/markets-services/eurex-otc-clear/ccp-switch?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://www.eurexclearing.com/clearing-en/markets-services/eurex-otc-clear/ccp-switch?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://www.eurexchange.com/exchange-en/resources/forum/white-paper-ddf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://www.eurexchange.com/exchange-en/resources/forum/white-paper-ddf?wt_mc=group.newsletter.editorial_eurexrepo_sales_english.monthly_news_202007_2020-07-08-15:40_2081902
https://finadium.com/finadium-the-impact-of-covid-19-on-collateral-management/

COVID-19 has impacted collateral management, including economics, technology
and expectations for the future.

Read more HERE
Upcoming Conferences & Events

e IST A\ Sy July 07 - 16: ISF & ISLA Securities Finance Webinar Series

Eurex participates at the ISF & ISLA securities finance webinar series from July 07
to July 16, 2020.

Marcel Naas joined the panel "The New Regulatory Agenda: What Might Delays
Mean for Buy & Sell Side Firms?" on 7 July, 2020.

Find more HERE
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https://finadium.com/finadium-the-impact-of-covid-19-on-collateral-management/
https://campaigns.globalinvestorgroup.com/isf-isla-webinar-series-2020/isf-isla-webinar-series-2020/ISLA-ISF-Webinars-Home-2142PI-133604T.html
https://campaigns.globalinvestorgroup.com/isf-isla-webinar-series-2020/isf-isla-webinar-series-2020/ISLA-ISF-Webinars-Home-2142PI-133604T.html

Training

GC Pooling and Repo Market

Trader examination and training for the Repo and GC Pooling Market for existing and new participants is
available online. For the exam registration please click HERE

Regular Repo and GC Pooling system trainings are offered in Zug. The trainings include basic knowledge
about repo trading and the practical use of the system. Feel free to register HERE

SeclLend Market

Eurex Repo offers ongoing training sessions to prospective SecLend traders from legally admitted market
participants. The training includes basic knowledge about seclend trading and the practical use of the
system. Training sessions can be provided on request.

Services & Contacts

More news from Eurex Repo

Frank Gast
Matthias Graulich
Eurex Repo

Eurex Clearing CCP Hotline
Eurex Clearing Risk Operation

Xemac
CmaX

Deutsche Bérse Customer
Technical Support (F7)

Xemac System

Xemac

Eurex Repo Frankfurt

Carsten Hiller
Ingo Deisenroth
Esen Rose

Eurex Repo London
Jonathan Lombardo
Nicholas Barnes
Dale Fullilove

Katja Renner

Eurex Repo Paris
Alexandra Morelle

Eurex Repo Zug
Daniel Hartmann
André Ammann

Eurex Repo Chicago
Matthew Scharpf

Gabriele Ristau
Yasemin Llcar

STOXX Customer Support

+49 69211 14050
+49 69211 18078
+41 43430 7220

+49 69211 119240
+49 69211 12452
+49 69211 11410
+352 2433 8113

+49 69 211 10877

+49 69211 11910
+49 69211 11730

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

+44 207862 7559
+44 207862 7554
+44 207862 7238
+44 207862 7233

+331 5527 6769

+41 43 430 7106
+41 43 430 7112

+1 312 544 1086
+49 69211 15741
+49 69211 12862

+41 58 399 5900

+41 43430 7275
+49 69211 14334
+49 69211 18440
+49 69216 13180
+362 2433 8201
+49 69 211 11201

+49 69211 11001
+49 69211 13971
+49 69 211 144 22

+44 207862 9228

+331 5527 6750
+41 43 430 7285

+41 43 430 7285
+49 69 211 14422

+41 58 499 5900

m

frank.gast@deutsche-boerse.com
matthias. graulich@deutsche-boerse.com
funchelp@eurexrepo.com
ccp@eurexclearing.com
risk@eurexclearing.com
xemac@clearstream.com
cmax@clearstream.com
cts@deutsche-boerse.com

sysclhelp@deutsche-boerse.com
tmr-zos@deutsche-boerse.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

sales@eurexrepo.com

accountmanagement@eurexrepo.com

customersupport@stoxx.com
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Connect with us on Twitter

@EurexGroup

r

LinkedIn

and Youtube for more updates.
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Eurex Repo GmbH

Managing Directors/Geschéaftsfiihrer:

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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