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▪ CORRA webpage went live on June 15th, 2020 as the free public source of 
daily information.

CORRA Publication

https://www.bankofcanada.ca/rates/interest-rates/corra/


▪ CORRA daily rate has been setting between 0.25% - 0.13% since the last 
meeting on Oct 6th.

CORRA Rate Settings and LVTS Balances¹

footnote¹ “LVTS settlement balances are explained here” 

https://www.bankofcanada.ca/wp-content/uploads/2010/07/lvts_primer_2010.pdf


▪ Distribution of volume by repo rate has drifted lower but reverted 
somewhat from the extreme levels seen earlier in January.

Repo rate percentiles



▪ CORRA trimmed daily volume has averaged ~$9.7bln since the CAG Oct 6th

meeting.

CORRA Volume



CORRA monthly untrimmed volume 
distribution from Oct. 2020 to Jan. 2021.



▪ The share of CORRA eligible repo trades and the share of tom-next repo 
trades.

Share of CORRA-eligible volume



▪ Both CORRA rate calculation methods display similar results and overall 
trend.

CORRA (trimmed median) and the trimmed 
volume weighted average rate



▪ The decline in yield was observed across the money market space.

Money Market Rates



Thank you


