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22.    DOMESTIC SECONDARY MARKET FOR SECURITIES 22.8   Principal and interest components of stripped State debt
A) Public debt Outright spot transactions. Market as a whole

Turnover and interest rates

___________________________________________________________________________________________________________________________

BANCO DE ESPAÑA / STATISTICAL BULLETIN

EUR millions and percentages
                                                                                                                
                                                                                                                

                                     Turnover                                           Interest rates          
                                                                                                                
                                                                                                                
           Up to    1 - 2   2 - 3   3 - 4   4 - 6   6 - 10   10 - 20   20 -30    3      5      10     15     30   

   Total   1 year   years   years   years   years   years     years   years   years   years   years   years   years 
                                                                                                                
                                                                                                                

                                                                      

20       7 258 1 005 1 041 283 288 1 296 586 838 1 035 -0.28 -0.09 0.39 0.74 1.23 
21       5 320 1 077 344 320 432 445 462 725 1 514 -0.41 -0.21 0.41 0.81 1.40 
22       9 342 478 490 947 757 1 057 634 3 134 1 527 1.26 1.58 2.26 2.52 2.82 
23       10 092 634 745 522 126 1 066 1 568 4 546 832 3.14 3.12 3.47 3.88 4.22 

22 Jun   839 37 17 23 192 100 59 119 290 1.64 2.17 2.78 3.11 3.27 
     Jul   528 47 3 5 9 6 3 454 1 1.13 1.52 2.39 2.66 - 
     Aug   133 11 0 5 1 3 2 111 ... 0.96 1.25 - 2.26 - 
     Sep   568 13 58 260 81 29 102 2 23 2.03 2.42 2.95 3.63 3.33 
     Oct   899 36 48 30 23 195 97 240 230 2.46 2.74 3.27 3.78 3.67 
     Nov   1 459 5 35 333 54 95 73 651 213 2.36 2.64 2.87 - 3.58 
     Dec   830 32 86 14 23 78 15 434 148 2.60 2.76 3.07 3.19 - 

23 Jan   1 930 26 177 116 3 132 499 976 ... 2.77 2.83 3.33 3.72 - 
     Feb   649 31 21 45 20 143 169 202 18 2.99 2.98 3.34 3.57 - 
     Mar   693 17 19 41 34 11 87 466 17 2.99 2.84 3.49 3.80 - 
     Apr   835 66 92 20 3 16 17 573 47 2.95 3.02 3.31 - - 
     May   482 27 109 53 4 10 0 223 4 3.03 3.12 3.47 3.91 - 
     Jun   821 87 68 15 8 41 121 480 2 3.20 3.19 3.38 3.76 - 
     Jul   1 785 95 15 162 32 221 58 974 229 3.41 3.31 - - - 
     Aug   166 25 7 12 1 40 1 1 79 3.34 3.25 3.52 3.90 4.19 
     Sep   415 11 21 14 12 137 16 167 35 3.46 3.41 3.62 4.12 - 
     Oct   595 70 165 7 1 132 40 160 20 3.45 3.50 3.93 4.41 - 
     Nov   1 069 103 42 17 6 178 462 243 17 3.25 3.23 3.65 4.06 4.26 
     Dec   653 78 8 18 2 5 97 80 365 2.78 2.74 3.08 3.56 - 

24 Jan   958 106 175 2 8 101 111 304 151 2.76 2.74 3.21 3.61 4.01 


