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RISK PARAMETERS RELATED TO CENTRAL GOVERNMENT DEBT

Risk parameters

established in the Program “Medium-Term Debt Management (2016-2018)”
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Established As of
June 30, 2016
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CENTRAL GOVERNMENT EXTERNAL DEBT

Structure of CG External Debt
by instruments

Structure of CG External Debt
by creditors
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Structure of Central Government External Debt by types of interest rate ‘
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Source:http://www.fedprimerate.com/libor/libor_rates_history.htm
http://www.euribor-ebf.eu/euribor-org/euribor-rates.html
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CENTRAL GOVERNMENT DOMESTIC DEBT

Structure of Central Government Domestic Debt
by instruments

Structure of Government securities traded in
the primary market

Q22016 75,8% 24,2%
Q12016 74,8% 25,

2%
2015 71,4% 28,6%
0,3%
Q32015 68,9% 30,7%
0,7%
Q22015 70,2% 29,1%
0% 10% 20% 30% a0% so% 0% 0% so% 20% 100%

® Government securities issued in the primary market
wC ities (in the NBM* portfolio )
| Government securities issued for financial stability

Results of the traded T-bills in the primary market
at the auctions in June 2016
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Results of the traded T-bills in the primary market
at the auctions (June 2015 - June 2016)
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Results of the traded 2 year Gov. Bonds in the primary market at the auctions (June 2015 — June 2016)
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Evolution of the annual average weighted nominal interest rate of the Government securities traded

in the primary market during June 2015 — June 2016
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