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EUR 8,757 bn (from EUR 8,285 bn)

60 respondents

no central bank monetary policy repo
no adjustment for double-counting

headline number +11.% (Dec-Jun)
headline number +5.4% (Jun-Jun)
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SFTR v ICMA --- outstanding positions
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SFTR --- average dalily turnover
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trading analysis
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trading analysis --- survey v tri-party repo

1,600 10,000
9,000
1,400
8,000
1,200
7,000
1,000
6,000
C
i)
S 800 5,000 )
P e tri-party
o]
w @ |CMA survey total
4,000
600
3,000
400
2,000
200
1,000
0 0
< < N N W W N N 00 00 OO0 OO O O d a4 N &N 0D N < < ;N in ©W W NN 0O 0o O 0 O O
© 9S8 8 5 8 8 9 Q9 Q Q g = ool oSS eSS
5858585858528585858585858585858528528:5



ICMA ERCC European repo market survey (no.41) 9 June 2021

nternational

trading analysis --- survey v ATS
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X-border = 57.5% (55.8%)

domestic = 24.5% (26.2%)

anonymous = 18.0% (18.0%)
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collateral analysis --- European governments v all European bonds
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collateral analysis --- peripheral eurozone
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maturity analysis
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