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Initial Margin 2023
(milions of Euro)

m Covered by securities

i Covered by cash

in Euro

Date Initial Margin Covered by securities Covered by cash
01/01/2023 17,365,934,783 625,778,924 16,740,155,860
02/01/2023 16,437,390,998 640,769,814 15,796,621,185
03/01/2023 16,668,472,338 642,960,287 16,025,512,052
04/01/2023 17,326,973,280 731,794,223 16,595,179,058
05/01/2023 17,795,656,595 818,213,193 16,977,443,402
06/01/2023 17,691,718,595 828,515,479 16,863,203,115
07/01/2023 17,691,718,595 828,515,479 16,863,203,115
08/01/2023 17,691,718,595 828,515,479 16,863,203,115
09/01/2023 17,778,940,004 867,376,070 16,911,563,934
10/01/2023 18,165,569,041 876,706,022 17,288,863,019
11/01/2023 18,211,377,752 802,835,339 17,408,542,413
12/01/2023 18,404,253,263 846,310,207 17,557,943,056
13/01/2023 18,402,028,349 876,821,667 17,525,206,682
14/01/2023 18,402,028,349 876,821,667 17,525,206,682
15/01/2023 18,402,028,349 876,821,667 17,525,206,682
16/01/2023 18,693,490,119 906,853,288 17,786,636,831
17/01/2023 17,940,374,812 885,852,042 17,054,522,770
18/01/2023 18,289,034,255 834,964,920 17,454,069,335
19/01/2023 18,532,357,252 854,106,940 17,678,250,313
20/01/2023 18,432,864,337 916,033,819 17,516,830,518
21/01/2023 18,432,864,337 916,033,819 17,516,830,518
22/01/2023 18,432,864,337 916,033,819 17,516,830,518
23/01/2023 18,187,992,963 978,652,538 17,209,340,425
24/01/2023 18,411,571,112 915,156,753 17,496,414,359
25/01/2023 18,451,172,668 907,759,558 17,543,413,110
26/01/2023 18,609,148,075 992,646,892 17,616,501,183
27/01/2023 18,620,896,400 1,004,822,938 17,616,073,462
28/01/2023 18,620,896,400 1,004,822,938 17,616,073,462
29/01/2023 18,620,896,400 1,004,822,938 17,616,073,462
30/01/2023 18,572,489,709 1,181,559,340 17,390,930,369
31/01/2023 18,703,263,959 1,154,336,816 17,548,927,143
01/02/2023 18,343,177,388 1,004,424,790 17,338,752,598
02/02/2023 18,525,623,426 957,634,486 17,567,988,940
03/02/2023 18,766,107,683 941,012,769 17,825,094,914
04/02/2023 18,766,107,683 941,012,769 17,825,094,914
05/02/2023 18,766,107,683 941,012,769 17,825,094,914
06/02/2023 18,204,782,873 994,955,959 17,209,826,915
07/02/2023 17,745,813,982 1,037,231,655 16,708,582,327
08/02/2023 17,734,913,606 1,067,987,133 16,666,926,473
09/02/2023 17,658,431,423 1,100,834,177 16,557,597,246
10/02/2023 17,497,331,722 1,149,995,725 16,347,335,997
11/02/2023 17,497,331,722 1,149,995,725 16,347,335,997
12/02/2023 17,497,331,722 1,149,995,725 16,347,335,997
13/02/2023 17,764,470,518 1,160,820,898 16,603,649,620
14/02/2023 17,617,991,123 1,121,575,557 16,496,415,566
15/02/2023 17,700,406,477 1,115,393,052 16,585,013,425
16/02/2023 17,843,267,614 1,100,699,366 16,742,568,248
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17/02/2023 18,064,026,539 1,117,114,514 16,946,912,025
18/02/2023 18,064,026,539 1,117,114,514 16,946,912,025
19/02/2023 18,064,026,539 1,117,114,514 16,946,912,025
20/02/2023 17,410,397,461 1,376,854,062 16,033,543,399
21/02/2023 17,436,410,602 1,378,041,575 16,058,369,026
22/02/2023 17,751,987,259 1,356,042,729 16,395,944,530
23/02/2023 17,849,948,396 1,391,546,762 16,458,401,633
24/02/2023 17,787,642,496 1,424,129,373 16,363,513,123
25/02/2023 17,787,642,496 1,424,129,373 16,363,513,123
26/02/2023 17,787,642,496 1,424,129,373 16,363,513,123
27/02/2023 17,649,831,837 1,394,568,493 16,255,263,344
28/02/2023 17,881,359,427 1,386,722,564 16,494,636,862
01/03/2023 17,733,405,519 1,373,270,901 16,360,134,618
02/03/2023 17,792,274,579 1,343,414,846 16,448,859,733
03/03/2023 18,029,408,384 1,324,834,925 16,704,573,459
04/03/2023 18,029,408,384 1,324,834,925 16,704,573,459
05/03/2023 18,029,408,384 1,324,834,925 16,704,573,459
06/03/2023 17,976,829,413 1,360,934,242 16,615,895,171
07/03/2023 18,094,633,643 1,379,607,490 16,715,026,153
08/03/2023 18,464,660,840 1,386,201,286 17,078,459,554
09/03/2023 18,369,798,380 1,374,439,537 16,995,358,843
10/03/2023 18,303,687,714 1,306,930,914 16,996,756,800
11/03/2023 18,303,687,714 1,306,930,914 16,996,756,800
12/03/2023 18,303,687,714 1,306,930,914 16,996,756,800
13/03/2023 18,753,567,116 1,404,094,948 17,349,472,168
14/03/2023 18,601,525,216 1,413,246,442 17,188,278,775
15/03/2023 18,526,591,932 1,368,252,527 17,158,339,404
16/03/2023 18,469,901,675 1,462,862,161 17,007,039,514
17/03/2023 18,294,349,638 1,379,761,080 16,914,588,558
18/03/2023 18,294,349,638 1,379,761,080 16,914,588,558
19/03/2023 18,294,349,638 1,379,761,080 16,914,588,558
20/03/2023 18,391,826,532 1,258,408,146 17,133,418,386
21/03/2023 18,456,116,775 1,420,338,729 17,035,778,046
22/03/2023 18,388,778,908 1,399,330,618 16,989,448,290
23/03/2023 18,192,577,774 1,410,814,914 16,781,762,861
24/03/2023 18,550,945,111 1,460,167,161 17,090,777,950
25/03/2023 18,550,945,111 1,460,167,161 17,090,777,950
26/03/2023 18,550,945,111 1,460,167,161 17,090,777,950
27/03/2023 18,292,658,774 1,382,688,522 16,909,970,252
28/03/2023 18,563,958,123 1,391,478,542 17,172,479,581
29/03/2023 18,763,223,505 1,499,426,900 17,263,796,606
30/03/2023 19,355,531,445 1,676,983,373 17,678,548,072
31/03/2023 19,255,731,964 1,627,516,977 17,628,214,987
01/04/2023 19,255,731,964 1,627,516,977 17,628,214,987
02/04/2023 19,255,731,964 1,627,516,977 17,628,214,987
03/04/2023 18,478,942,686 1,467,256,021 17,011,686,665
04/04/2023 18,166,910,078 1,316,679,763 16,850,230,315
05/04/2023 18,287,896,506 1,349,148,598 16,938,747,908
06/04/2023 17,996,593,928 1,262,675,059 16,733,918,869
07/04/2023 17,996,593,928 1,262,675,059 16,733,918,869
08/04/2023 17,996,593,928 1,262,675,059 16,733,918,869
09/04/2023 17,996,593,928 1,262,675,059 16,733,918,869
10/04/2023 17,996,593,928 1,262,675,059 16,733,918,869
11/04/2023 18,056,524,763 1,329,634,761 16,726,890,001
12/04/2023 17,831,797,139 1,422,970,078 16,408,827,061
13/04/2023 18,029,756,241 1,410,434,802 16,619,321,439
14/04/2023 17,950,292,201 1,377,751,462 16,572,540,739
15/04/2023 17,950,292,201 1,377,751,462 16,572,540,739
16/04/2023 17,950,292,201 1,377,751,462 16,572,540,739
17/04/2023 17,686,577,765 1,422,212,386 16,264,365,380
18/04/2023 17,887,122,287 1,390,114,949 16,497,007,338
19/04/2023 17,540,258,883 1,302,146,609 16,238,112,273
20/04/2023 17,550,015,665 1,239,779,812 16,310,235,853
21/04/2023 17,638,811,137 1,244,681,693 16,394,129,444
22/04/2023 17,638,811,137 1,244,681,693 16,394,129,444
23/04/2023 17,638,811,137 1,244,681,693 16,394,129,444
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24/04/2023

17,526,272,577

1,264,780,309

16,261,492,268

25/04/2023

17,462,682,493

1,213,528,379

16,249,154,113

26/04/2023

17,170,554,697

1,057,765,622

16,112,789,075

27/04/2023

17,677,753,730

1,181,610,294

16,496,143,437

28/04/2023

17,722,825,376

1,174,611,553

16,548,213,823

29/04/2023

17,722,825,376

1,174,611,553

16,548,213,823

30/04/2023

17,722,825,376

1,174,611,553

16,548,213,823




