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 Relative stable rates and reduced peaks month-end    
 

 

 

 

 

 

 

 

 

 

 

 

 

 

         

Source: Bloomberg     

  Repo Funds Rate   30.12.           31.03 

      Germany:          -4,878%       -1,874%  

      France:              -5,286%       -1,177% 

      Italy:                  -0,481%        -0,564% 

      Spain:               -0,882%        -0,685%    

      Belgium:          -5,750%        -1,927% 

      Netherlands :   -4,901%       -,2151% 
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 Relative stable rates and reduced peaks month-end    
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 Higher EONIA volatility on public holidays than quarter-end   
 

 

 

 

 

 

 

 

 

 

 

 

 

         

Source: Bloomberg     
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 GC Pooling Volume more robust than EONIA Volume   
 

 

 

 

 

 

 

 

 

 

 

 

 

         

Source: Bloomberg     

  Public holiday in some countries but Target day 
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 Stable Volume similar picture for all countries   
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PSPP securities lending activity 

 

 

 

 

 

 

 

 

Open Questions 

 Higher activity at quarter-end? 

 How high is the share held by each NCB? 

 How high is the total share attributed by the ECB programme     

(PSPP,CBPP1-3,CSPP)  
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