








III. BNP Paribas Public Sector balance sheet overview

a. Assets overview

b. Eligible assets: Central Bank (FED/ECB) eligibility

FED/ECB 

eligibility

Total 

amount Mln 

€ eq

Total loan 

balance %

no 3 119 80%

yes 761 20%

Total 3 881 100%

c. Obligations Foncières issuances overview

Issuance ISIN Issue date Maturity 

date

Remaining 

maturity 

(years)

Currency Interest 

type

Coupon Current amount  (€ 

eq)

Series 1 FR0010767194 16/06/2009 16/06/2014 1,46 EUR Fixed 3,625% 1 000 000 000

Series 2 FR0010859967 26/02/2010 26/02/2020 7,16 EUR Fixed 3,750% 1 000 000 000

Series 3 FR0010955377 22/10/2010 22/10/2015 2,81 EUR Fixed 2,250% 1 000 000 000

Series 4 FR0011059930 09/06/2011 09/06/2016 3,44 EUR Fixed 3,125% 1 000 000 000

d. Amortisation profile
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3.611 

269 

577 

Assets amount Mln € eq 

Eligible assets: AAA sovereign backed loans

Eligible assets: sovereign securities (CADES, KfW, OAT)

Substitution assets (cash, short term deposits …)  
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Obligations foncières Mln

Eligible assets (prepayment rate 0%)

Eligible assets (prepayment rate 5%)
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