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NOTIONAL OUTSTANDING

#TRADES TOTAL MONTHLY AVERAGE

HISTORIC 153 6.971.436.910 € 268.132.189 € 477.300.000 €

LAST 13 MONTHS 10 131.898.736 € 10.146.057 € 440.525.761 €

MONTHLY NOTIONAL 

VOLUME

NOTIONAL OUTSTANDING 

(EOM)

-  €                                       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 €                                   

81.250.000 €                         446.252.458 €                                   

-  €                                       446.076.029 €                                   

-  €                                       441.619.511 €                                   

-  €                                       440.525.761 €                                   

131.898.736 €                       

CLEARED VOLUME NOTIONAL OUTSTANDING

-  €                                       15.309.608 €                                     

81.250.000 €                         82.657.313 €                                     

50.648.736 €                         322.815.169 €                                   

-  €                                       19.743.672 €                                     

-  €                                       -  €                                                   

131.898.736 €                       440.525.761 €                                   

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 BY TENOR
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#Sensitivity: C1 - Public


