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daily outstanding volume records in bn € reached in February 2009
Overall Euro GC Pooling
90.2 67.7

March 4, 2009

EVENTS & CONFERENCES

Feb 23: Distribution of GC Pooling ON weighted average to all GC Pooling
traders

Feb 25: Advisory Board Meeting took place in Frankfurt

Mar 24: Repo Bar will take Place in Brussels
Les Salons de I’Atalaide, 89 Chaussée de Charleroi, 1060 Brussels

Mar 25/26: Professional repo and collateral management course 2009 will take
place in Brussels
Eurex Repo will hold a presentation about GC financing
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VOLUMES 2008/2009

Outstanding Volume
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Traded Volume Euro Market

Trades GC*in € Special in €
Largest 3bn 96mn
Longest 365 days (100mn) 91 days (96mn)
OverNight GC* in € TomNext GC* in €
Traded Vol 168 bn (Jan: 135bn) 82 bn (Jan: 250bn)
Traded Vol Traded Vol Term Adjusted Vol | Term Adjusted Vol
Member in m € Feb 2009 in m € Year 2009 in m € Feb 2009 in m € Year 2009
YK 100,847 293,334 322,655 772,583
YA| 75,393 200,654 478,975 964,331
W 72,433 190,894 515,204 1,162,571
Zl 73,184 160,158 369,854 789,262
YD 56,743 127,060 572,999 1,142,635
YO 63,902 109,798 110,781 316,000
zZY 12,891 80,419 63,228 457,427
ZE 41,088 79,497 153,493 275,386
ZQ 40,975 76,197 398,914 961,542
4] 30,202 75,304 90,082 252,406
ZP 16,466 55,468 37,254 291,076
YG 24,634 53,637 388,996 749,011
YC 22,477 44,137 152,442 265,330
ZX 27,638 43,578 680,496 959,590
ZD 19,077 41,439 93,999 223,146
ZM 19,474 41,196 123,256 305,747
ZN 20,901 39,971 480,657 937,927
Zs 20,381 28,222 120,907 133,061
ZH 12,226 25,036 24,786 110,696
ZR 9,822 24,935 98,078 136,674
YE 8,847 19,066 51,752 125,471
zv 12,895 18,028 69,689 131,405
YQ 11,253 17,636 67,566 213,491
YL 6,235 14,749 125,880 249,227
YB 2,031 14,348 6,307 424,852
YS 10,241 11,291 15,981 17,731
YP 2,296 7,578 15,410 50,111
YM 5,341 7,336 14,460 23,485
ZF 2,030 5,297 6,819 84,845
Yl 3,744 4,639
7z 1,871 2,690 8,940 14,234
ZU 1,345 2,070 1,845 5,020
YN 1,600 2,900
YJ 341 1,537 2,927 7,679
YA 176 1,044 1,072 57,665
YH 231 568 2,078 5,136
ZB 311 522 2,263 3,658
Z0 124 343 896 2,200
zC 22 151 22 373
ZL 96 121 479 571

*Euro GC Pooling included
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Traded Volume Euro GC Pooling

Traded Vol EGP

Traded Vol EGP

Term Adj. Vol EGP

Term Adj. Vol EGP

Member in m € Feb 2009 in m € Year 2009 in m € Feb 2009 in m € Year 2009
YK 100,847 293,334 322,655 772,583
W 71,734 189,604 489,984 1,133,554
ZJ 68,026 188,102 438,801 852,915

Zl 64,215 121,975 285,495 435,661
YD 50,139 115,657 516,967 1,056,935
YO 55,999 89,833 80,759 154,199
ZE 39,015 76,433 101,015 211,113
ZQ 38,228 71,425 372,392 920,164
zY 8,161 56,908 31,761 122,174
YG 23,684 51,738 365,481 695,823
ZX 27,493 43,168 679,418 956,493
ZN 20,901 39,971 480,657 937,927
ZD 18,330 39,343 88,745 164,948
YC 16,749 34,500 69,031 144,726
Zs 20,357 28,160 120,749 132,770
ZM 10,550 25,200 80,600 220,950
ZH 12,226 25,036 24,786 110,696
ZR 8,700 22,993 88,740 111,233
zv 11,708 14,854 65,608 121,174
YL 4,622 12,695 122,836 245,259
YS 10,241 11,291 15,981 17,731
YE 4,150 6,900 7,150 13,900
YQ 5,900 5,900 10,400 10,400
zT 4,250 4,750 16,450 16,950
ZU 1,345 2,070 1,845 5,020

*EXTended basket included
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LIST OF PARTICIPANTS (# 47)

—.:

Euro GC

Participant Country City Pooling
Aareal Bank AG D /IRL Wiesbaden / Dublin X
B. Metzler seel. Sohn & Co. KGaA D Frankfurt
Bank for International Settlements CH Basel
Bank Julius Bar CH Zurich
Barclays Capital Plc. Ltd. GB London X
Bayerische Hypo- und Vereinsbank AG D Munich X
Bayerische Landesbank AG D Munich X
BHF Bank AG D Frankfurt X
BNP Paribas S.A. GB London
BRD Finanzagentur D Frankfurt X
Calyon F Paris
Citigroup Global Markets Ltd. GB London
Commerzbank AG D Frankfurt X
Credit Suisse CH Zurich
Credit Suisse Securities (Europe) Ltd. GB London X
Deka Bank Deutsche Girozentrale D Frankfurt X
Deutsche Bank AG D Frankfurt X
Deutsche Postbank AG D Bonn X
Dresdner Bank AG D Frankfurt X
DZ Bank AG D Frankfurt X
Fortis Bank S.A. BE Brussels X
Goldman Sachs International GB London
Hauck & Aufhauser Privatbankiers KGaA D Frankfurt
HSBC France S.A. F Paris
HSBC Trinkaus & Burkhardt D Duesseldorf X
HSH Nordbank AG D Kiel X
IKB Deutsche Industriebank AG D Duesseldorf X
J.P. Morgan Securities Ltd. GB London
KfW Bankengruppe D Frankfurt X
Landesbank Baden-Wurttemberg D Stuttgart X
Landesbank Berlin AG D Berlin X
Landesbank Hessen-Thiringen D Frankfurt X
Landwirtschaftliche Rentenbank D Frankfurt X
Maple Bank GmbH D Frankfurt X
Merrill Lynch International GB London
Morgan Stanley GB London
Morgan Stanley Bank AG D Frankfurt X
NATIXIS D Frankfurt
Norddeutsche Landesbank D Hannover X
NRW.Bank D Duesseldorf
Pictet & Cie. CH Geneva
Sal. Oppenheim D Frankfurt X
SEB AG D Frankfurt X
Société Générale S.A. F Paris
UBS Ltd. GB London
WestLB AG D Duesseldorf X
WGZ-Bank AG D Duesseldorf
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SERVICES AND CONTACTS

Xemac

+49 69211 11730

+49 69211 13971

Area Phone Fax EMail
Eurex Repo +41 58854 2424 +41 58854 2011 funchelp@eurexrepo.com
®
= Eurex Clearing +49 69211 11940 | +49 69211 11401 | clearing@eurexclearing.com
o CCP Hotline
©
- E Cleari
— urex Clearing .
g Risk Operation +49 69211 12452 +49 69211 18440 risk@eurexchange.com
o
8 Xemac +49 69211 11410 +49 69211 14305 xemac@clearstream.com
>
LL
CmaX +352 2433 8113 +352 2433 8270 cmax@clearstream.com
EX Repo Zurich +41 58854 2488 +41 58854 2898 techhelp@eurexrepo.com
X
3
'8_ EX Repo London +44 207864 4334 +44 207864 4333 techhelp@eurexrepo.com
B
< EX Repo Geneva +41 58 854 2028 +41 58 854 3488 techhelp@eurexrepo.com
e
c
-S Xemac System +49 69211 11910 +49 69211 11001 sysclhelp@deutsche-
) boerse.com
|_

tmr-zos@deutsche-boerse.com

Sales & Account Management

EX Repo Frankfurt
Ingo Deisenroth

+49 69211 14193

+49 69211 14477

sales@eurexrepo.com

EX Repo London
Bethany Harlock /
Dale Fullilove

+44 207862 7228

+44 207862 9228

sales@eurexrepo.com

EX Repo Paris
Alexandra Morelle/
Dale Fullilove

+331 5527 6769

+331 5527 6750

sales@eurexrepo.com

CmaX/Xemac
Gosta Feige

+352 243 32394

+352 243 632394

gsf@clearstream.com

CmaX/Xemac
Pascal Morosini

+352 243 36868

+352 243 636868

gsf@clearstream.com
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© Eurex 2009

Published by

Eurex Repo GmbH
Neue Borsenstrale 1
60487 Frankfurt/Main
Germany

Eurex Zurich AG
Selnaustrasse 30
8021 Zurich
Switzerland

Www.eurexrepo.com

ARBN Number
Eurex Frankfurt AG ARBN 100 999 764

Deutsche Borse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Bonds GmbH (Eurex Bonds), Eurex Repo GmbH (Eurex Repo), Eurex Clearing
AG (Eurex Clearing) and Eurex Frankfurt AG are public companies and are registered under German law. Eurex Ziirich AG is a public company and is
registered under Swiss law. Clearstream Banking S.A. (Clearstream) is a public company and is registered under Luxembourg law. The administrating and
operating institution of the Frankfurt Stock Exchange (FSE) is DBAG. The administrating and operating institution of Eurex Deutschland is Eurex Frankfurt AG
(Eurex). Eurex Deutschland and Eurex Zirich AG are in the following referred to as the “Eurex Exchanges”.

Allintellectual 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, Eurex, Eurex Bonds, Eurex Repo, the Eurex Exchanges, Eurex Clearing, Clearstream and FSE 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 only and shall not constitute investment advice. This brochure 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.

Eurex offers services directly to members of the Eurex Exchanges. Those who desire to trade any products available on the Eurex market or who desire to
offer and sell any such products to others, should consider legal and regulatory requirements of those jurisdictions relevant to them, as well as the risks
associated with such products, before doing so.

Eurex derivatives (other than DAX® Futures contracts, Dow Jones STOXX 50® Index Futures contracts, Dow Jones EURO STOXX 50” Index Futures
contracts, Dow Jones STOXX® 600 Banking Sector Futures contracts, Dow Jones EURO STOXX® Banking Sector Futures contract, Dow Jones Global

Titans 50°™ Index Futures contracts, Dow Jones ltaly Titans 30°™ Index Futures contracts, MDAX® Futures contracts and Eurex interest rate derivatives) are
currently not available for offer, sale or trading in the United States or by United States persons.

Trademarks and Service Marks

Buxl®, DAX®, Eurex®, Eurex Bonds®, Eurex Repo®, Euro GC Pooling®, Eurex Strategy WizardSM, FDAX®, iNA\/®, MDAX®, ODAX®, SDAX®, StatistiX®,
TecDAX®, VDAX-NEW®, Xetra® and XTF Exchange Traded Funds® are registered trademarks of DBAG.

Xemac® is a registered trademark of Clearstream Banking AG. Vestima® is a registered trademark of Clearstream International S.A.

iTraxx® is a registered trademark of International Index Company Ltd.

SMI®, SMIM® and VSMI® are registered trademarks of SWX Swiss Exchange.

STOXX®, Dow Jones STOXX® 600 Index, Dow Jones STOXX® Mid 200 Index, Dow Jones STOXX® TMI Index, VSTOXX® Index and Dow Jones EURO
STOXX®/STOXX® 600 Sector Indexes as well as the Dow Jones EURO STOXX 50° Index and the Dow Jones STOXX 50” Index are service marks of STOXX
Ltd. and/or Dow Jones & Company, Inc.

Dow Jones, Dow Jones Global Titans 50°™ Index, and Dow Jones lItaly Titans 30°™ Index are service marks of Dow Jones & Company, Inc. The derivatives
based on these indexes are not sponsored, endorsed, sold or promoted by STOXX Ltd. or Dow Jones & Company, Inc., and neither party makes any
representation regarding the advisability of trading or of investing in such products.

The names of other companies and third party products may be the trademarks or service marks of their respective owners.
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