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daily outstanding volume records in bn € reached in August 2009
Overall GC Pooling
101.9 73.0

September 2, 2009

NEWS

August: EUR GC Pooling ECB Basket (DEOOOAOAEOQ77)
Listing of further 700 Government Guaranteed (GG2) instruments

August: Coreal Credit Bank AG

Admitted as new participant

August: NRW Bank

Admitted as new patrticipant for GC Pooling

August: Newedge Group

Admitted as new participant

August: The Royal Bank of Scotland plc

Admitted as new participant

EVENTS & CONFERENCES

August 27: Repo Bar took place in Duesseldorf

September 8: Repo Bar will take place in Vienna

Palmenhaus, Burggarten 1, 1010 Vienna

September 9: Clearstream and Eurex Repo Event in Amsterdam

Efficient Liquidity and Collateral Management,
NH Grand Hotel Krasnapolski, Dam 9, 1012 JS Amsterdam
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VOLUMES 2008/2009

Outstanding Volume
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Traded Volume Euro Market

Trades GC*in € Special in €
Largest 1.5bn 421mn
Longest 273 days (50mn) 218 days (51mn)
OverNight GC* in € TomNext GC* in €
Traded Vol 199bn (Jul: 231bn) 87bn (Jul: 174bn)
Traded Vol Traded Vol Term Adjusted Vol | Term Adjusted Vol
Member in m € August 2009 in m € Year 2009 in m € August 2009 in m € Year 2009
WT 74,232 858,198 284,838 2,606,329
VH 107,241 852,206 618,506 4,216,585
vC 38,689 722,921 271,964 3,179,447
VE 80,533 701,173 353,896 3,757,338
VW 54,734 646,664 229,031 3,312,509
Vs 84,839 619,498 219,582 4,489,386
wz 75,068 430,609 236,391 1,542,634
VP 31,396 295,990 319,265 3,463,700
VN 18,062 265,176 44,044 675,318
UF 15,726 216,649 98,781 1,296,615
UB 34,003 209,434 139,043 2,085,478
VR 17,773 190,557 66,416 879,404
wQ 9,258 190,487 28,457 744,179
VT 44,846 182,962 121,580 739,638
VO 21,241 179,500 54,723 1,095,709
UE 32,441 164,949 58,593 400,063
WP 34,545 163,884 64,675 625,810
VI 14,268 157,831 54,659 2,260,668
VF 16,657 139,241 289,204 3,170,790
ws 10,692 129,786 49,802 1,031,576
VX 9,061 127,407 319,422 4,447,327
wW 1,956 95,683 14,930 356,468
vZ 10,419 80,453 24,009 129,541
wY 2,820 64,091 4,890 359,603
VA 14,878 58,665 48,697 236,852
WW 17,502 56,929 26,960 208,311
VB 1,956 49,811 3,060 112,375
wu 3,978 39,616 42,219 245,157
UA 2,574 34,064 31,711 815,233
VY 2,657 21,203 18,497 123,974
VU 1,114 17,494 4,651 42,672
VK 0 11,099 0 72,867
UH 975 9,983 1,575 15,443
ub 2,467 9,669 9,623 17,447
VL 190 8,810 1,305 118,266
UG 3,900 5,561 32,650 35,311
WR 272 3,768 2,443 37,890
uc 232 2,851 1,299 67,954
\A| 138 2,177 960 20,713
VD 468 1,402 4,017 11,833
WO 58 975 58 2,410
VG 41 334 268 2,027
VQ 5 89 32 653
uJ 30 30 90 90
ul 3 22

*Euro GC Pooling included
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Traded Volume GC Pooling

monthly

Traded Vol EGP

Traded Vol EGP

Term Adj. Vol EGP

Term Adj. Vol EGP

Member in m € August 2009 in m € Year 2009 in m € August 2009 in m € Year 2009
\Y/e 38,689 722,921 271,964 3,179,447
VW 53,271 635,286 104,279 2,960,925
VH 60,830 622,291 255,950 2,895,485
VE 53,812 616,730 275,276 3,349,464
WT 59,174 609,314 106,964 1,136,599
VS 74,268 545,753 185,868 3,373,940
wz 71,829 406,907 166,454 1,034,896
VP 30,022 272,456 313,172 3,279,401
UB 31,437 183,586 128,318 941,895
WP 33,727 153,108 58,067 422,433
UE 31,009 152,731 44,949 296,627
UF 9,300 147,104 45,300 467,362
VF 16,605 139,034 277,955 3,140,540
VR 10,934 133,488 14,136 368,667

VI 9,517 131,881 43,291 2,075,873
VX 8,820 123,687 317,730 4,418,378
WQ 4,650 109,770 9,950 172,436
VO 10,250 102,429 32,450 699,879
\AY% 1,910 95,100 14,610 351,999
VT 8,923 80,522 42,152 289,873
\74 10,419 80,453 24,009 129,541
WY 2,820 64,091 4,890 359,603
WS 6,005 61,786 8,605 734,601
UH 975 9,983 1,575 15,443
UG 3,900 5,561 32,650 35,311
VY 0 5,196 0 12,746
VN 250 4,512 250 6,532
VB 1,600 2,900
ub 1,500 1,500 2,500 2,500
UA 50 50 100 100
[UN] 30 30 90 90

*EXTended basket included
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LIST OF PARTICIPANTS (# 54)

Participant Country City 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 Bér CH Zurich
Bantleon Bank AG CH Zug
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 X
BRD Finanzagentur D Frankfurt X
Calyon F Paris
Citigroup Global Markets Ltd. GB London
Commerzbank AG D Frankfurt
CorealCredit Bank AG D Frankfurt
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
DZ Bank AG D Frankfurt X
Fortis Bank S.A. BE Brussels X
Goldman Sachs International GB London
Hauck & Aufhéauser 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 AG D Frankfurt 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
MF Global UK Ltd. GB London
Morgan Stanley & Co International PLC GB London
Morgan Stanley Bank AG D Frankfurt X
NATIXIS D Frankfurt
Newedge Group GB London
Norddeutsche Landesbank D Hannover
NRW.Bank D Duesseldorf
Pictet & Cie. CH Geneva
Royal Bank of Scotland PLC GB London
Raiffeisen Zentralbank Osterreich AG A Vienna X
Sal. Oppenheim D Frankfurt X
SEB AG D Frankfurt X
Société Générale S.A. F Paris
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Stadtsparkasse Duesseldorf D Duesseldorf
UBS Ltd. GB London

WestLB AG D Duesseldorf
WGZ-Bank AG D Duesseldorf

Eurex Repo Monthly Newsletter September 2, 2009
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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 Repo GmbH
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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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