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Unsecured cash borrowing and cash lending average daily turnover over the past four years. (Base

100 for cash lending activity in Q2 2000)
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Evolution and breakdown by maturity of unsecured lending and borrowing activities over the past
four years in nominal terms
Unsecured lending average daily turnover (Base 100
for cash lending activity in Q2 2000)

Unsecured borrowing average daily turnover (Base
100 for cash borrowing activity in Q2 2000)
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Breakdown by maturity (2002 and 2003), for unsecured lending and borrowing activities (maturity

weighed)
Unsecured transaction volume lending activity
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Lorenz curves – Total unsecured money market activity for 2002 and 2003
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Secured cash lending and cash borrowing average daily turnover over the past four years.
 (Base 100 for cash lending activity in Q2 2000)
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Evolution and breakdown by maturity for secured lending and borrowing activities over the past
four years in nominal terms

Secured lending average daily turnover (Base 100 0
for cash lending activity in Q2 2000)

Secured borrowing average daily turnover(Base 100 
for cash borrowing  activity in Q2 2000)
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Breakdown by maturity (2002 and 2003), for secured lending and borrowing activities (maturity

weighted)
Secured transaction volume lending activity2
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Lorenz curves – Total secured money market activity for 2002 and 2003
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Collateral structure in terms of geographical origin of issuance
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Swap markets (based on the volumes reported by a sample of banks that reported data over the past

four years). Average daily turnover (Base 100 for OIS activity in Q2 2000)
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Evolution and breakdown by maturity of the OIS market over the past four years (in nominal terms;

Base 100 for activity in Q2 2000).
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Breakdown by maturity for 2002 and 2003 of the OIS market (maturity weighted).
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Evolution and breakdown by maturity of the FX swap segment over the past four years (in nominal

terms; Base 100 for activity in Q2 2000).
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Breakdown by maturity for 2002 and 2003 of the FX swap market (maturity weighted).
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Evolution and breakdown by maturity of the FRA market segment over the past 2 years (in nominal

terms; Base 100 for activity in Q2 2002).
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Breakdown by maturity for 2002 and 2003 of the FRA market (maturity weighted).
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Evolution and breakdown by maturity of the IRS segment over the past  four years (in nominal

terms; Base 100 for activity in Q2 2000).
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Breakdown by maturity for 2002 and 2003 of the IRS segment (maturity weighted).
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Evolution and breakdown by maturity of the Xccy market over the past four years (in nominal

terms; Base 100 for activity in Q2 2000).
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Breakdown by maturity for 2002 and 2003 on the Xccy market (maturity weighted).
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Lorenz curves for the Euro OTC derivatives markets (Q2 2003)
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Evolution of outright transactions over the past four years (in nominal terms; base 100 for activity in

Q2 2000).
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Lorenz curves for the Euro short-term securities markets (Q2 2003)
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