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Charts

Evolution of Euribor/ Eurepo spread
(Unsecured versus secured) 
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1 month Euribor/ Eurepo spread

1mth Euribor/ Eurepo spread

1.8

2.0

2.2

2.4

2.6

2.8

3.0

3.2

3.4

3.6

3.8

04-Mar-02
04-May-02
04-Jul-02
04-Sep-02
04-Nov-02
04-Jan-03
04-Mar-03
04-May-03
04-Jul-03
04-Sep-03
04-Nov-03
04-Jan-04
04-Mar-04
04-May-04
04-Jul-04
04-Sep-04
04-Nov-04
04-Jan-05
04-Mar-05
04-May-05
04-Jul-05
04-Sep-05
04-Nov-05
04-Jan-06
04-Mar-06
04-May-06
04-Jul-06
04-Sep-06
04-Nov-06

R
at

e 
(%

)

0

2

4

6

8

10

12

Sp
re

ad
 (b

ps
)

Eurepo 1M
Euribor 1M
Spread Euribor-Eurepo

Eurepo introduced 
4th March '02



Merchant Banking | Eurepo vs Euribor| 

21-11-2006 3

3 months Euribor/ Eurepo spread

3mth Euribor/ Eurepo spread
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12 months Euribor/ Eurepo spread 

12mth Euribor/ Eurepo spread
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