BNP Paribas Public Sector SCF INVESTOR REPORT: end of June 2010

1. Diversity of sovereign guarantors

e
..

Guarantor total amount MIn € equivalent

954

22%

231

Guarantor %

42 %

10 %

27%

. France

Germany

.UK

USA

. France

Germany

.UK

USA

RO Number of N_umber of Total amount
Loans projects/deals Min € eq
France 121 27 954
Germany 59 15 493
UK 37 11 231
USA 29 6 614
Total: 246 59 2291
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2. Diversity of borrowers

Borrowers by region (amountin %)

Chile (23 %) Brazil (3%)
Australia (7 %)
Venezuela (3 %)

China (23 %) USA (12%)

Tunisia (2%)

Colombi 2 %
olombia (2% ) Ireland (14 %) Korea (5%) pexico (5%)

Indonesia (2 %)

Borrowers by sector (amount in %)

76 %
° 12%

3%

Five largest couples borrower/guarantor

Total amount MIn € eq Total loan balance %

318 14 %
188 8 %
177 8 %
150 7%
118 5%
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3. Pool seasoning

Weighted average seasoning (in years) : 4,692

Seasoning Total amount MIn € Total loan

(years) eq balance %
0<=..<2 600 26 %
2<=..<4 427 19 %
4<=..<6 808 35 %
6<=..<8 249 11 %
8<=..<10 72 3%
>=10 136 6 %
Total: 2291 100 %

4. Currency split

Currency in %

20 %

[
7% AUD

.EUR

uUsD

73 %
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5. Loan delinquency

No delinquent loan

250 -A- Number of deliquent loans
Number of loans

200
150

100+

31/03/09
30/04/09
31/05/09
30/06/09
31/07/09
31/08/09
30/09/09
31/10/09
30/11/09
31/12/09
31/01/10
28/02/10
31/03/10
30/04/10
31/05/10
30/06/10

6. Central Bank (FED/ECB) eligibility

FED/ECB Total amount Total loan
eligibility Min € eq balance %
no 1996 87 %
yes 296 13%

Total : 2291 100 %
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Assets Overview %

AAA sovereign backed loans
[l Total other assets (cash, short term deposits ...)

7%

93 %

Obligations Fonciéres Issuances Overview

Maturity Remaln_mg Interest Current amount (€
Issuance Issue date maturity ~ Currency Coupon
date type eq)
VCEE))
Series1 |FR0010767194]|16/06/2009 |16/06/2014 3,96 |EUR Fixed 3,625 % 1 000 000 000
Series 2 |FR0010859967|26/02/2010 |26/02/2020 9,67|EUR Fixed 3,750 % 1 000 000 000

Amortisation Profile

2 500+ = Asset pool (prepayment rate 0%)
= Asset pool (prepayment rate 5%)
2 000+ == Obligations foncieres Min
1500+
1 000+
500
07
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