
  
  
  
  

  
  
  
  
  
  
  
  
  

  
  
  
  
  
  
  
  
  
  
  

  1   2   3   4   5   6   7   8   9   10   11   12   13   14

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 
                                                                                                                
                                                                                                                

                                                                      

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 
24       9 418 836 597 136 167 1 897 1 810 2 961 897 2.73 2.76 3.22 3.58 3.92 

24 Apr   640 38 6 7 21 92 159 146 156 2.96 2.93 3.42 3.78 - 
     May   822 83 23 28 11 91 491 78 8 3.05 3.00 3.41 3.63 - 
     Jun   605 12 7 8 4 67 52 404 36 3.06 3.01 3.40 3.70 4.03 
     Jul   721 48 87 3 2 2 119 350 97 2.90 2.85 3.27 3.70 3.93 
     Aug   395 92 3 2 2 271 13 1 10 2.59 2.65 - - 3.74 
     Sep   398 6 63 0 1 114 120 51 40 2.50 2.65 3.08 3.45 - 
     Oct   1 004 104 100 18 25 194 264 286 8 2.46 2.60 3.05 3.42 - 
     Nov   549 110 4 5 29 50 59 282 6 2.54 2.56 3.04 3.65 3.90 
     Dec   892 132 61 7 9 342 222 109 2 2.22 2.51 3.01 3.29 - 

25 Jan   700 64 10 4 4 101 144 179 188 2.53 2.79 3.33 3.72 4.03 
     Feb   673 199 8 14 30 56 224 139 2 2.32 2.60 3.24 - - 
     Mar   546 65 4 7 27 124 48 270 0 2.30 2.69 3.33 3.61 4.41 
     Apr   1 042 195 1 1 76 229 258 277 3 2.14 2.64 - 3.80 - 
     May   365 4 8 1 19 39 194 98 1 2.19 2.65 3.31 3.93 - 
     Jun   176 94 0 0 3 7 65 2 ... 2.25 2.45 - - - 
     Jul   27 5 0 0 1 ... 7 12 0 2.09 - - 3.87 - 
     Aug   10 2 3 1 0 ... 2 0 ... 2.13 - - - - 
     Sep   449 1 0 0 106 ... ... 339 0 2.31 - - 3.82 - 
     Oct   351 11 ... 0 161 6 1 169 0 2.26 2.59 - 3.62 - 
     Nov   73 19 3 2 0 0 24 21 ... 2.13 2.51 3.27 - - 


