
Table A1: Level and composition of central government bonds (as % of GDP)


























Domestic bonds (issued under domestic law)
Foreign bonds (issued under foreign laws)


Foreign Currency
Domestic Currency
TOTAL DOMESTIC BONDS
Foreign Currency
Domestic Currency
TOTAL FOREIGN BONDS
Total



Nominal
Indexed


Nominal
Indexed




Long Term
Short Term
Short Term
Long Term
Prices
Overnight interest rates

Long Term
Short Term

Prices
Overnight interest rates








Short Term
Long Term










1985
11.9%
9.8%
1.0%
0.0%
0.0%
0.0%
0.0%
22.7%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
22.7%

1986
11.0%
8.9%
2.0%
0.0%
0.0%
0.0%
0.0%
21.9%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
21.9%

1987
9.2%
9.5%
1.7%
0.0%
0.0%
0.0%
0.0%
20.5%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
20.5%

1988
9.8%
11.1%
2.1%
0.0%
0.0%
0.0%
0.0%
23.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
23.0%

1989
9.7%
11.8%
1.9%
0.0%
0.0%
0.0%
0.0%
23.4%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
23.4%

1990
9.7%
12.2%
1.7%
0.0%
0.0%
0.0%
0.0%
23.6%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
23.6%

1991
8.8%
10.1%
0.6%
0.0%
0.0%
0.0%
0.0%
19.5%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
19.5%

1992
9.1%
7.2%
0.5%
0.0%
0.0%
0.0%
0.0%
16.7%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
16.7%

1993
8.6%
5.5%
0.6%
0.0%
0.0%
0.0%
0.0%
14.7%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
14.7%

1994
7.0%
4.6%
0.2%
0.0%
0.0%
0.0%
0.0%
11.8%
2.3%
0.0%
0.0%
0.0%
0.0%
2.3%
14.1%

1995
7.1%
4.9%
0.0%
0.0%
0.0%
0.0%
0.0%
12.0%
2.3%
0.0%
0.0%
0.0%
0.0%
2.3%
14.3%

1996
7.5%
4.2%
0.0%
0.0%
0.0%
0.0%
0.0%
11.8%
2.6%
0.0%
0.0%
0.0%
0.0%
2.6%
14.4%

1997
7.6%
4.2%
0.4%
0.0%
0.0%
0.0%
0.0%
12.2%
3.8%
0.0%
0.0%
0.0%
0.0%
3.8%
16.0%

1998
7.4%
4.9%
0.3%
0.0%
0.0%
0.0%
0.0%
12.6%
5.3%
0.0%
0.0%
0.0%
0.0%
5.3%
17.8%

1999
8.0%
3.6%
0.3%
0.0%
0.0%
0.0%
0.0%
11.9%
6.8%
0.0%
0.0%
0.0%
0.0%
6.8%
18.7%

2000
8.5%
0.6%
0.3%
0.0%
0.0%
0.0%
0.0%
9.4%
9.8%
0.0%
0.0%
0.0%
0.0%
9.8%
19.2%

2001
9.9%
2.8%
0.3%
0.0%
0.0%
0.0%
0.0%
13.0%
15.7%
0.0%
0.0%
0.0%
0.0%
15.7%
28.7%

2002
13.2%
2.1%
0.9%
0.0%
0.0%
1.5%
0.0%
17.6%
27.0%
0.0%
0.0%
0.0%
0.0%
27.0%
44.6%

2003
13.2%
4.2%
2.4%
0.0%
0.0%
1.7%
0.0%
21.6%
32.4%
0.0%
0.0%
1.7%
0.0%
34.1%
55.7%

2004
10.0%
4.0%
0.6%
0.0%
0.0%
2.4%
0.0%
17.0%
27.1%
0.0%
2.1%
2.6%
0.0%
31.7%
48.7%

2005
7.7%
2.7%
0.2%
0.0%
0.0%
3.9%
0.0%
14.6%
27.0%
0.0%
0.9%
2.3%
0.0%
30.2%
44.8%

Table A2: Level and composition of government bonds (as % of GDP)


























Domestic bonds (issued under domestic law)
Foreign bonds (issued under foreign laws)


Foreign Currency
Domestic Currency
TOTAL DOMESTIC BONDS
Foreign Currency
Domestic Currency
TOTAL FOREIGN BONDS
Total



Nominal
Indexed


Nominal
Indexed




Long Term
Short Term
Short Term
Long Term
Prices
Overnight interest rates

Long Term
Short Term

Prices
Overnight interest rates








Short Term
Long Term










1985
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1986
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1987
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1988
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1989
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1990
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1991
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1992
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1993
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1994
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1995
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1996
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1997
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1998
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1999
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2000
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2001
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2002
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2003
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2004
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2005
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

Table A3: Level and Composition of BCU Bonds (as % of GDP)



























Domestic bonds (issued under domestic law)
Foreign bonds (issued under foreign laws)


Foreign Currency
Domestic Currency
TOTAL DOMESTIC BONDS
Foreign Currency
Domestic Currency
TOTAL FOREIGN BONDS
Total



Nominal
Indexed


Nominal
Indexed




Long Term
Short Term
Short Term
Long Term
Prices
Overnight interest rates

Long Term
Short Term

Prices
Overnight interest rates








Short Term
Long Term










1985
 
 
0.8%
 
0.0%
0.0%
 
0.8%
38.8%
 
 
 
 
38.8%
39.6%

1986
 
 
2.0%
 
0.0%
0.0%
 
2.0%
30.2%
 
 
 
 
30.2%
32.1%

1987
 
 
1.7%
 
0.0%
0.0%
 
1.7%
32.9%
 
 
 
 
32.9%
34.5%

1988
 
 
0.0%
 
0.0%
0.0%
 
0.0%
32.3%
 
 
 
 
32.3%
32.3%

1989
 
 
0.0%
 
0.0%
0.0%
 
0.0%
31.1%
 
 
 
 
31.1%
31.1%

1990
 
 
1.7%
 
0.0%
0.0%
 
1.7%
28.8%
 
 
 
 
28.8%
30.5%

1991
 
 
0.6%
 
0.0%
0.0%
 
0.6%
14.4%
 
 
 
 
14.4%
15.0%

1992
 
 
0.5%
 
0.0%
0.0%
 
0.5%
9.6%
 
 
 
 
9.6%
10.1%

1993
 
 
0.0%
 
0.0%
0.0%
 
0.0%
7.5%
 
 
 
 
7.5%
7.5%

1994
 
 
0.0%
 
0.0%
0.0%
 
0.0%
6.1%
 
 
 
 
6.1%
6.1%

1995
 
 
1.1%
 
0.0%
0.0%
 
1.1%
5.4%
 
 
 
 
5.4%
6.5%

1996
 
 
0.3%
 
0.0%
0.0%
 
0.3%
4.9%
 
 
 
 
4.9%
5.2%

1997
 
 
0.4%
 
0.0%
0.0%
 
0.4%
4.4%
 
 
 
 
4.4%
4.8%

1998
 
 
0.3%
 
0.0%
0.0%
 
0.3%
3.9%
 
 
 
 
3.9%
4.2%

1999
 
 
0.6%
 
0.0%
0.0%
 
0.6%
3.4%
 
 
 
 
3.4%
3.9%

2000
 
 
0.0%
 
0.0%
0.0%
 
0.0%
3.2%
 
 
 
 
3.2%
3.2%

2001
 
 
0.0%
 
0.0%
0.0%
 
0.0%
2.5%
 
 
 
 
2.5%
2.5%

2002
 
 
0.0%

0.0%
0.0%
 
0.0%
3.5%
 
 
 
 
3.5%
3.5%

2003
 
 
1.0%
 
1.1%
0.0%
 
2.1%
1.4%
 
 
 
 
1.4%
3.5%

2004
 
 
1.2%
 
3.0%
0.0%
 
4.2%
1.1%
 
 
 
 
1.1%
5.3%

2005
 
 
3.1%
 
0.9%
1.3%
 
5.2%
0.2%
 
 
 
 
0.2%
5.4%

Table A4: Level and composition of bonds issued by the private sector (as % of GDP)















Domestic bonds (issued under domestic law)
Foreign bonds (issued under foreign law)



Domestic Currency
Foreign Currency
Domestic Currency
Foreign Currency
Total Private Debt


Nominal
Indexed to Prices
Indexed to the interest rate

Nominal
Indexed to Prices
Indexed to the interest rate














1985
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1986
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1987
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1988
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1989
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1990
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1991
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1992
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1993
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1994
0.0%
0.0%
0.0%
0.3%
0.0%
0.0%
0.0%
0.0%
0.3%

1995
0.0%
0.0%
0.0%
0.8%
0.0%
0.0%
0.0%
0.0%
0.8%

1996
0.0%
0.0%
0.0%
1.5%
0.0%
0.0%
0.0%
0.0%
1.5%

1997
0.0%
0.0%
0.0%
2.1%
0.0%
0.0%
0.0%
0.4%
2.5%

1998
0.0%
0.0%
0.0%
1.9%
0.0%
0.0%
0.0%
0.8%
2.7%

1999
0.0%
0.0%
0.0%
2.3%
0.0%
0.0%
0.0%
1.3%
3.6%

2000
0.0%
0.0%
0.0%
2.0%
0.0%
0.0%
0.0%
1.4%
3.4%

2001
0.0%
0.0%
0.0%
1.8%
0.0%
0.0%
0.0%
1.5%
3.3%

2002
0.0%
0.0%
0.0%
2.6%
0.0%
0.0%
0.0%
2.3%
4.9%

2003
0.0%
0.1%
0.0%
1.7%
0.0%
0.0%
0.0%
0.0%
1.7%

2004
0.0%
0.1%
0.0%
1.1%
0.0%
0.0%
0.0%
0.0%
1.2%

2005
0.0%
0.0%
0.0%
0.7%
0.0%
0.0%
0.0%
0.0%
0.8%

Table A5: Asset-backed securities(as % of GDP)






























Mortgage Backed Securities
Securitization of Receivables
Other
Total








Nominal Domestic Currency
Inflation Indexed
Foreign Currency
Total
Commercial Debt
Credit Card Debt
Other Consumer Loans
Other
 
 
 










 
 
 

 
 
 
 
 
Long Term
Short Term
Long Term
Short Term
Long Term
Short Term
Long Term
Short Term
 
 

1985
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1986
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1987
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1988
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1989
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1990
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1991
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1992
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1993
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1994
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1995
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1996
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1997
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1998
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

1999
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2000
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2001
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2002
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

2003
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.5%
0.0%
0.0%
0.5%

2004
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.6%
0.0%
0.0%
0.6%

2005
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
1.6%
0.0%
0.0%
1.6%

























