Bond - 2020 Q4

Sovereign and Supranational Euro Market Dealer Activity Report

1. Counterpart type vs counterpart region (€ million)

Euro area Other Europe Americas Asia Other
Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales
3,554,210 1,762,904 78,171 1,239,586 - 725 380,964 4,437 165,978 - 7,755 4,777 - 405
1,502,450 -3,205| > Inter Dealer 909,724 6,448 581,489 -7,157 6,465 - 269 4,770 -2,228 0 0
2,051,761 76,929 | > Customer 853,180 71,723 658,097 6,432 374,499 4,706 161,208 - 5,527 4,777 - 405
2. Traded maturity vs counterpart region (€ million)
Totals Euro area Other Europe Americas Asia Other
Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales
3,554,210 73,723 1,762,905 78,171 1,239,586 - 725 380,964 4,437 165,978 - 7,755 4,777 - 405
247,451 5551 | = O-1yr 161,492 -19,518 48,427 - 638 4,820 1,374 31,412 24,548 1,300 - 215
1,057,328 18,685 | —=> 1-5yr 506,048 19,632 406,278 13,485 104,415 - 3,850 39,838 - 10,369 748 -213
1,389,761 27,471 | - 5-10yr 657,158 45,627 509,553 - 7,453 163,960 -1,898 57,891 - 8,712 1,199 -94
859,670 22,017 > >10yr 438,206 32,430 275,328 - 6,118 107,769 8,811 36,837 - 13,221 1,530 116
3. Traded maturity vs counterpart type (€ million)
Totals Interdealer Customer
Turnover Net Sales Turnover Net Sales Turnover Net Sales
3,554,211 73,723 1,502,450 - 3,206 2,051,761 76,929
247,451 5551 | = O-1wyr 97,600 -113 149,851 5,665
1,057,327 18,685 | > 1-5yr 423,630 - 1,065 633,698 19,749
1,389,762 27471 | - 5-10yr 628,449 4,455 761,312 23,015
859,671 22,017 | - >10yr 352,771 - 6,483 506,899 28,500

Reportable transactions: outright purchases + sales on the secondary market, activity on the primary market.
Turnover : the absolute sum of purchases and sales on the primary and secondary market.

Net sales = net sales to customers OR algebraic sum of purchases and sales (positive figure = dealers net buying, negative figure = dealers net selling).




Bill - 2020 Q4

Sovereign and Supranational Euro Market Dealer Activity Report

1. Counterpart type vs counterpart region (€ million)

Euro area Other Europe Americas Asia Other
Turnover Net Sales Turnover NEISEES Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover NEISEES
1,245,403 950,042 54,195 219,046 - 49,037 19,028 - 10,980 51,685 2,653 5,602 478
584,386 -11,765| ->| Inter Dealer 475,949 - 6,069 106,469 - 5,534 919 - 351 749 -111 300 300
661,017 9,074 | >| Customer 474,093 60,264 112,577 - 43,503 18,109 - 10,629 50,936 2,764 5,302 178
2. Traded maturity vs counterpart region (€ million)
Totals Euro area Other Europe Americas Asia Other
Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales Turnover Net Sales
1,245,403 - 2,691 950,042 54,195 219,046 - 49,037 19,028 - 10,980 51,685 2,653 5,602 478
376,843 -5744 > | 0-3 mths 273,398 12,924 71,590 - 13,008 11,451 -9,393 18,485 2,237 1,918 1,496
327,089 -11,504| = | >3 -6 mths 247,147 4,605 58,146 - 18,421 3,796 - 1,468 16,653 3,860 1,345 - 80
184,691 7,072 > | >6 -9 mths 151,129 7,545 24,710 - 2,417 753 -32 7,464 2,210 634 -234
291,603 -10,009 | = |>9-12 mths 226,475 4,435 55,742 - 12,068 2,681 159 5,600 -2,172 1,105 - 364
65,178 17,494 > | > 12 mths 51,893 24,686 8,858 -3,124 346 - 246 3,482 - 3,482 600 - 341
3. Traded maturity vs counterpart type (€ million)
Totals Interdealer Customer
Turnover Net Sales Turnover Net Sales Turnover Net Sales
1,245,404 - 2,691 584,386 -11,765 661,018 9,074
376,843 -5744 | >| 0-3 mths 164,920 - 3,328 211,923 - 2,416
327,089 -11,504 | > | >3 -6 mths 153,562 - 5,134 173,526 - 6,370
184,691 7,072 > | >6-9mths 93,588 - 949 91,103 8,021
291,603 -10,009 | = |>9-12 mths 154,310 -1,989 137,293 - 8,020
65,178 17,494 | - | > 12 mths 18,006 - 366 47,172 17,860

Reportable transactions: outright purchases + sales on the secondary market, activity on the primary market.
Turnover : the absolute sum of purchases and sales on the primary and secondary market.

Net sales = net sales to customers OR algebraic sum of purchases and sales (positive figure = dealers net buying, negative figure = dealers net selling).




