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NOTIONAL 
OUTSTANDING

#TRADES TOTAL
MONTHLY 
AVERAGE

HISTORIC 191 7,397,623,801 € 77,869,724 € 508,993,791 €
LAST 13 MONTHS 2 7,557,160 € 581,320 € 280,791,055 €

MONTHLY NOTIONAL VOLUME
NOTIONAL 

OUTSTANDING (EOM)

6,000,075 €                                        496,652,006 €                   
-  €                                                    496,432,662 €                   
-  €                                                    496,432,662 €                   
-  €                                                    496,432,662 €                   
-  €                                                    495,936,226 €                   
-  €                                                    495,707,059 €                   
-  €                                                    489,012,696 €                   

1,557,085 €                                        490,306,945 €                   
-  €                                                    490,306,945 €                   
-  €                                                    290,306,945 €                   
-  €                                                    289,810,509 €                   
-  €                                                    289,748,009 €                   
-  €                                                    280,791,055 €                   

7,557,160 €                                        

CLEARED VOLUME NOTIONAL OUTSTANDING
1,557,085 €                                        55,243,315 €                     

-  €                                                    102,327,982 €                   
6,000,075 €                                        73,933,095 €                     

-  €                                                    49,286,663 €                     

-  €                                                    -  €                                   
7,557,160 €                                        280,791,055 €                   

OUTSTANDING WEIGHTED AVERAGE MATURITY (Years) 5.44
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All data in "single counted".

Oct.-24
Nov.-24
Dec.-24

Dec.-23
Jan.-24
Feb.-24
Mar.-24
Apr.-24
May.-24
Jun.-24
Jul.-24

< 2
42%

2-5
14%

5-10
32%

10-20
12%

> 20 
0%

NOTIONAL OUTSTANDING BY TENOR

- € 

100,000,000 € 

200,000,000 € 

300,000,000 € 

400,000,000 € 

500,000,000 € 

600,000,000 € 

NOTIONAL OUTSTANDING (EOM)

BME Clearing 

c/ Tramontana, 2 bis 

28231 Las Rozas - Madrid (España) 

T +34 917 095 000  

       

 

# Sensitivity: C1 Public


