
Note: Before being averaged by PD, the spread and volume is weighted with the average compliance time for each ISIN.

Conclusions:  Average quoting time, average volume, average spread and number of ISINs below and above 5 years increasing.

EBND Quoting Statistics November 2019 - October 2021
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Average Spread per PD (bps)
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Average Volume per PD (RON million)
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Average quoting time per PD

maximum 25 bps

minimum 5 million RON

minimum 3 hours

minimum 2 ISINs 


