
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

daily outstanding volume in bn € reached in April 2009  
Overall Euro GC Pooling 
110.6 80.2 

 

 

 
 
 
 
 
 
 
 
 
 
Apr 7: Eurex Repo Bar took Place in Zürich 
 
June 16: Next Repo Bar will take place in Frankfurt 
 
June 17: Next Advisory Board Meeting will take place in Frankfurt 
 
June 17: GC Pooling Working Committee will take place in Frankfurt 
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EVENTS & CONFERENCES 
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Traded Volume Euro Market 
 

Trades GC* in € Special in € 
Largest 2bn  697mn 
Longest 365 days (50mn) 196 days (50mn) 

   

  OverNight GC* in € TomNext GC* in € 
Traded Vol 214 bn (Mar: 191bn) 79 bn (Mar: 191bn) 

   

Member 
Traded Vol  

in m € Apr 2009 
Traded Vol  

in m € Year 2009 
Term Adjusted Vol  

in m € Apr 2009 
Term Adjusted Vol 
in m € Year 2009 

WJ 65,443 453,890 431,465 1,686,031 
XD 85,189 379,374 641,618 2,352,152 
XB 92,929 359,680 369,534 2,111,425 
XN 32,180 284,050 144,250 2,090,032 

WK 68,241 246,158 185,588 886,168 
XW 48,652 227,033 485,123 2,752,156 
YY 42,143 178,892 171,785 799,987 
XI 35,637 150,902 298,435 1,810,310 

XT 28,272 127,766 198,236 835,589 
XL 30,451 121,414 93,125 400,386 
XX 28,043 108,171 126,601 515,340 
XH 18,943 94,703 46,353 383,573 

WD 22,554 93,798 318,049 1,864,634 
XK 17,773 88,078 752,968 2,546,794 
XP 25,451 84,599 136,707 1,507,736 
YU 45,804 77,974 159,185 458,784 
XF 16,128 76,706 168,446 609,968 
YV 17,236 73,575 65,439 361,943 
XJ 11,216 68,857 57,662 270,047 
XC 10,553 66,099 246,248 1,625,700 

WA 26,831 63,262 110,248 322,674 
WH 26,460 60,541 174,301 601,173 
XM 16,315 51,282 43,511 210,297 
XA 10,007 44,406 113,649 332,008 
XU 13,570 33,996 21,590 54,096 
XY 2,483 23,896 135,980 679,367 
YZ 6,124 16,391 21,250 121,846 

WB 6,194 15,902 29,346 72,929 
WI 4,308 15,666 37,881 111,574 

WG 8,757 14,977 29,899 41,281 
WC 2,885 7,676 63,758 69,445 
XR 1,818 7,466 12,145 44,839 
XZ 2,205 5,011 27,905 46,931 
XO 1,375 4,978 1,775 8,828 
XG 1,596 2,182 5,062 8,329 
YW 868 1,882 12,328 21,687 
XQ 158 1,364 948 59,502 
WF 332 1,276 2,881 11,657 
YT 324 719 324 2,046 

WE 92 133 642 928 
XE 5 129 36 611 
XV 11 61 90 453 
XS  9  9 

  *Euro GC Pooling included 
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Traded Volume Euro GC Pooling 
 

Member 
Traded Vol EGP  
in m € Apr 2009 

Traded Vol EGP  
in m € Year 2009 

Term Adj. Vol EGP  
in m € Apr 2009 

Term Adj. Vol EGP  
in m € Year 2009 

WJ 65,443 453,890 431,465 1,686,031 
XD 77,445 355,737 585,586 2,154,407 
XB 75,374 286,822 275,944 1,558,464 
XN 31,438 281,434 137,770 2,049,927 

WK 58,714 204,589 100,057 332,441 
XW 41,858 195,549 449,308 1,781,607 
YY 37,857 168,789 82,347 584,133 
XI 29,760 137,583 253,665 1,701,500 

WD 20,339 88,702 281,496 1,756,051 
XK 16,388 85,917 741,874 2,529,814 
XT 16,593 85,121 56,310 297,330 
XX 20,202 82,685 56,253 265,312 
XP 22,760 72,945 125,830 405,271 
XJ 11,188 68,720 57,453 268,889 
YV 15,486 68,314 50,061 268,644 
XC 10,450 65,996 227,300 1,606,752 
XF 9,800 48,966 117,100 423,866 
YU 34,762 48,200 62,832 84,270 
XM 14,364 45,400 30,276 153,052 
XA 10,007 44,406 113,649 332,008 

WA 19,284 34,478 54,816 89,710 
WH 12,765 34,025 116,405 501,609 
XU 13,570 33,996 21,590 54,096 
XL 7,676 18,226 19,276 47,226 
XO 1,375 4,978 1,775 8,828 
XR 150 2,246 150 9,046 

WG  1,600  2,900 
  *EXTended basket included 
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LIST OF PARTICIPANTS (# 49)  
 

Participant Country City 
Euro GC 
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 Bär  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 & Aufhäuser 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-Württemberg  D Stuttgart x 
Landesbank Berlin AG  D Berlin x 
Landesbank Hessen-Thüringen  D Frankfurt x 
Landwirtschaftliche Rentenbank D Frankfurt x 
Maple Bank GmbH D Frankfurt x 
Merrill Lynch International GB London   
MF Global UK Ltd. 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   
Raiffeisen Zentralbank Österreich AG A Vienna x 
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 
  Area Phone  Fax  EMail  

 
Eurex Repo  

  
+41 58854 2424 

  
+41 58854 2011 

 
funchelp@eurexrepo.com  

Eurex Clearing 
CCP Hotline 

  
+49 69211 11940 

  
+49 69211 11401 

 
clearing@eurexclearing.com 

Eurex Clearing 
Risk Operation +49 69211 12452 +49 69211 18440 risk@eurexchange.com 

 
Xemac  

  
+49 69211 11410 

  
+49 69211 14305 

 
xemac@clearstream.com 

Fu
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CmaX 
  
+352 2433 8113 

  
+352 2433 8270 cmax@clearstream.com 

EX Repo Zurich 
 
+41 58854 2488 

 
+41 58854 2898 

 
techhelp@eurexrepo.com 

EX Repo London 
 
+44 207864 4334 

 
+44 207864 4333 

 
techhelp@eurexrepo.com 

EX Repo Geneva 
 
+41 58 854 2028 

 
+41 58 854 3488 

 
techhelp@eurexrepo.com 

Xemac System 
  
+49 69211 11910 

  
+49 69211 11001 

 
sysclhelp@deutsche-
boerse.com 

Te
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Xemac  

  
+49 69211 11730 

  
+49 69211 13971 

 
tmr-zos@deutsche-boerse.com 

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 
Gösta Feige  

  
+352 243 32394 

  
+352 243 632394 gsf@clearstream.com 

Sa
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CmaX/Xemac 
Pascal Morosini 

 
+352 243 36868 

  
+352 243 636868 gsf@clearstream.com 
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mailto:sales@eurexrepo.com
mailto:sales@eurexrepo.com
mailto:sales@eurexrepo.com
mailto:gsf@clearstream.com
mailto:gsf@clearstream.com
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