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

1. Diversity of sovereign guarantors

Guarantor total amount Min € equivalent

1033

[ France
[l Germany
[:]UK
IIlJSA

758
1028

Guarantor %

33 %
D France
[l Germany

| UK

24% i usA

33 %

9%

.

B Number of N_umber of Total amount
Loans projects/deals Min € eq
France 141 32 1033
Germany 77 26 1028
UK 45 14 282
USA 34 11 758
Total: 297 83 3100

100 % of the loans receivables are being transferred by true
sales and are registered on the SCF's assets' side
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2. Diversity of borrowers

Borrowers by region (amount in % ) [ Australia
_ |Australie
[l Brazil
_ ~|chile
Brazil (2%)  Australie (14 %)

Chile (17 %) Australia (5%) . Vietnam (1%) [l China

Venezuela (2 %) u Colombia

USA (8%) [ Colombie
Indonesia
China (16 %) |
Golombia ( ) Turquie (4 %) [l Ireland
olombia (1% ;
Colombie (6 %) Ireland (10 %) Korea (3 %) Sln.gapour (3%) Tynisia (1%) [l Korea
Indonesia (1 %) Mexico (3%) || Mexico
Philippines (1 %) __—
|| Philippines
Borrowers by sector (amount in %)
[ Aviation
. Energy
82 % 8 % uOther (Industry, Equipment, Services ...)
.Transport

" 3%
7%

Five largest couples borrower/guarantor

Total amount Min € eq Total loan balance %

395 13 %
308 10 %
213 7%
184 6 %
171 6 %
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3. Pool seasoning

Weighted average seasoning (in years) : 4,043

Seasoning Total amount Min € Total loan

(years) eq balance %
0<=..<2 1193 38 %
2<=..<4 532 17 %
4<=..<6 788 25 %
6<=..<8 389 13 %
8<=..<10 60 2%
>=10 137 4%
Total: 3100 100 %

4. Currency split

Currency in %

21% 149
0% [ AuD
[ ELR
|usD
64 %
5. Rate Type split
Rate Type in %
FIXED (38,26 %)
[ FIXED

- FLOATING

FLOATING (61,74 %)
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6. Loan delinquency

No delinquent loan
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7. Central Bank (FED/ECB) eligibility

FED/ECB Total amount Total loan
eligibility Min € eq balance %
no 2 651 86 %
yes 449 14 %
Total : 3100 100 %
8. Prepayment Rate
0,06 %
0,05 %—
0,04 %
0,03 %
0,02 %
0,01 %
0,00 %
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Assets Overview %

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

5%

95 %

Obligations Fonciéres Issuances Overview

Remaining

Issuance ISIN Issue date BT maturity  Currency T s Coupon Sl el LT
date type eq)
(years)
Series 1 FR0010767194|16/06/2009 |16/06/2014 3,71|EUR Fixed 3,625 % 1 000 000 000
Series2 |FR0010859967(26/02/2010 |26/02/2020 9,41|EUR Fixed 3,750 % 1 000 000 000

Amortisation Profile

3500 = Asset pool (prepayment rate 0%)
3000 = Asset pool (prepayment rate 5%)
== Obligations foncieres Min
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