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NOTIONAL OUTSTANDING

#TRADES TOTAL MONTHLY AVERAGE

HISTORIC 183 7.340.065.845 € 112.924.090 € 569.485.249 €

LAST 13 MONTHS 3 25.928.808 € 1.994.524 € 515.323.806 €

MONTHLY NOTIONAL 

VOLUME

NOTIONAL OUTSTANDING 

(EOM)

-  €                                       562.737.871 €                                   

5.963.075 €                           562.495.159 €                                   

-  €                                       562.495.159 €                                   

-  €                                       520.776.409 €                                   

-  €                                       520.318.136 €                                   

-  €                                       511.878.206 €                                   

9.851.754 €                           514.305.495 €                                   

-  €                                       514.102.094 €                                   

-  €                                       514.102.094 €                                   

10.113.979 €                         523.122.323 €                                   

-  €                                       522.652.478 €                                   

-  €                                       522.485.811 €                                   

-  €                                       515.323.806 €                                   

25.928.808 €                         

CLEARED VOLUME NOTIONAL OUTSTANDING

-  €                                       16.322.917 €                                     

-  €                                       269.739.159 €                                   

10.113.979 €                         155.420.411 €                                   

15.814.829 €                         73.841.319 €                                     

-  €                                       -  €                                                   

25.928.808 €                         515.323.806 €                                   

OUTSTANDING WEIGHTED AVERAGE MATURITY (Years) 5,36

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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NOTIONAL OUTSTANDING (EOM)
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#Sensitivity: C1 - Public


