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NOTIONAL OUTSTANDING

#TRADES TOTAL MONTHLY AVERAGE

HISTORIC 129 5.497.609.314 € 249.891.332 € 1.079.767.279 €

LAST 13 MONTHS 32 1.524.476.332 € 117.267.410 € 489.727.203 €

MONTHLY NOTIONAL 

VOLUME

NOTIONAL OUTSTANDING 

(EOM)

1.459.000.000 €                    1.560.767.279 €                                

-  €                                       463.686.169 €                                   

-  €                                       463.686.169 €                                   

14.827.596 €                         477.300.000 €                                   

-  €                                       477.300.000 €                                   

30.000.000 €                         476.738.690 €                                   

-  €                                       476.738.690 €                                   

14.823.736 €                         487.938.961 €                                   

5.825.000 €                           491.548.930 €                                   

-  €                                       491.548.930 €                                   

-  €                                       490.455.180 €                                   

-  €                                       489.893.870 €                                   

-  €                                       489.727.203 €                                   

1.524.476.332 €                    

CLEARED VOLUME NOTIONAL OUTSTANDING

225.000.000 €                       10.400.000 €                                     

1.049.827.596 €                    133.887.254 €                                   

210.648.736 €                       277.399.090 €                                   

39.000.000 €                         68.040.860 €                                     

-  €                                       -  €                                                   

1.524.476.332 €                    489.727.203 €                                   

OUTSTANDING WEIGHTED AVERAGE MATURITY (Years) 6,15

CLEARED NOTIONAL VOLUME

VOLUME BY TENOR (Last 13 Months)

MONTH

TOTAL

All data in "single counted".
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NOTIONAL OUTSTANDING (EOM)

BME Clearing 

Tramontana, 2 bis 

28231 Las Rozas - Madrid (España) 
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#Sensitivity: C1 - Public


