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Unsecured cash borrowing and cash lending activities for 2000 and 2001 (base: Q2 2000=100)
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Unsecured transactions: average daily turnover
ba se 100 for cash lending a ctivity in Q2 2000
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Breakdown by maturity for 2000 and 2001, for unsecured lending and borrowing activities
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Geographical counterparty structure
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Secured cash borrowing and cash lending activities for 2000 and 2001(base: Q2 2000=100)

Secured transactions: average daily turnover
base 100 for cash lending activity in Q2 2000

0

20

40

60

80

100

120

140

160

180

Q2 2000 Q2 2001

cash lending activity cash borrowing activity

����� ��	��
	�����!��
�

+������	�"����������������"������������������
����	�������������������������������������������������	

���������������	������������	����� � &�����������	�.���������#$$%��!'���������	� ����%1�C�������������

����������
�������������
����������'��
��������������������	����:7�C����	������������������������

�������	�:�C����������� ��������������������������
�������������������������������������
����"����!'����

#$�C���'��
��������������:6�C����	�������������������������:�C 



�����������	�
���	�������������������� ��

�������
Breakdown by maturity for 2000 and 2001, secured lending and borrowing activities

Secured transactions volume
cash lending activity
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Geographical counterparty structure

Secured transaction  counterparty breakdown
cash lending activity
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Collateral structure in terms of geographical origin of issuance2

Secured transactions - use of collateral geographical breakdown
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Development of market shares in the various segments of the swap markets
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Use of an EONIA swap transaction by a bank participating in the main refinancing operation
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Breakdown by maturity for 2000 and 2001 on the OIS market
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Breakdown by maturity for 2000 and 2001 on the IRS market
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Breakdown by maturity for 2000 and 2001 on the FX swaps market
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Breakdown by maturity for 2000 and 2001 on the XCCY market
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Average daily volume traded on LIFFE for short-term interest rate future contracts
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Outstanding amounts of euro-denominated short-term securities by issuer sector since January 1999
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Gross issuance of euro-denominated short-term securities by issuer sector since January 1999
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24 Number of panel banks as of August 2002.
25 Ibid.
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