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The repo market in September 2019

percent S billion
6 1,400
5 1,200
4 SOFR volume (right axis) 1,000
800
: SOFR (left axis) 600
2
400
1 200
0 0
(2] < LN O (@) o i (@] o (o} M~ ©0 (@)} o on < LN \o) M~ (@)
d & o & o L T T 2 T 2 ¥y
(@) (@) (e)} (@)} (@)} (@) (@) (@) (e)} (@)} (@)} (@)} (@) (@) (@)

Source: Federal Reserve Bank of New York
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