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Government debt securities

1.1 Outstanding amounts and transactions
(face value; outstanding amounts at end of period; transactions during period)

 

EUR billions 

 

      
   Outstanding amounts    Transactions

         
Total    Residual maturity    Rates    Currencies Issuances Redemptions

   
   Up to 1 year Over 1 year Zero Fixed Floating Euro USD GBP

Coupon rate rate
Short-term Long-term Long-term

1 2 3 4 5 6 7 8 9 10 11 12

2019   1,989.3 143.9 155.9 1,689.5 392.3 1,382.3 214.7 1,947.6 37.9 0.2 751.2 704.4
2020   2,310.9 251.7 143.7 1,915.4 583.6 1,518.1 209.2 2,226.6 60.9 17.5 1,112.8 794.4

 

2021 Q3   2,492.3 254.0 166.6 2,071.7 653.1 1,628.9 210.3 2,398.0 70.3 15.9 248.6 190.6
         Q4   2,461.5 224.5 164.1 2,072.9 639.2 1,607.7 214.6 2,368.6 74.9 11.2 182.1 214.7

2022 Q1   2,552.8 241.7 195.9 2,115.1 685.0 1,644.2 223.5 2,450.7 80.5 15.9 284.7 193.9

 

2022 Apr.   2,525.7 229.2 171.3 2,125.2 686.9 1,613.7 225.1 2,427.9 77.1 15.2 95.2 122.3
         May   2,517.5 215.4 196.6 2,105.5 659.2 1,631.6 226.7 2,424.6 75.9 11.6 92.6 100.9
         June   2,540.2 212.6 191.1 2,136.5 665.1 1,642.9 232.2 2,447.3 73.7 14.2 97.9 75.1
         July   2,529.6 188.9 189.0 2,151.8 644.1 1,670.1 215.4 2,456.8 57.6 10.0 87.2 97.8
         Aug.   2,545.8 188.9 188.9 2,167.9 644.2 1,685.2 216.4 2,471.9 60.4 8.5 73.9 57.8

 

As a percentage of GDP

 
2019   81.6 5.9 6.4 69.3 16.1 56.7 8.8 79.9 1.6 0.0 30.8 28.9
2020   100.0 10.9 6.2 82.9 25.3 65.7 9.1 96.4 2.6 0.8 48.2 34.4

 

2021 Q3   99.7 10.2 6.7 82.8 26.1 65.1 8.4 95.9 2.8 0.6 9.9 7.6
         Q4   98.4 9.0 6.6 82.9 25.6 64.3 8.6 94.7 3.0 0.4 7.3 8.6

2022 Q1   102.1 9.7 7.8 84.6 27.4 65.7 8.9 98.0 3.2 0.6 11.4 7.8

 

2022 Apr.   101.0 9.2 6.9 85.0 27.5 64.5 9.0 97.1 3.1 0.6 3.8 4.9
         May   100.7 8.6 7.9 84.2 26.4 65.2 9.1 96.9 3.0 0.5 3.7 4.0
         June   101.6 8.5 7.6 85.4 26.6 65.7 9.3 97.9 2.9 0.6 3.9 3.0
         July   101.2 7.6 7.6 86.0 25.8 66.8 8.6 98.2 2.3 0.4 3.5 3.9
         Aug.   101.8 7.6 7.6 86.7 25.8 67.4 8.7 98.8 2.4 0.3 3.0 2.3

 

Annual growth rates

 
2019   2.9 0.7 -0.3 3.4 19.5 -0.8 1.4 3.1 9.4 -95.0 0.9 1.3
2020   16.2 74.9 -7.8 13.4 48.8 9.8 -2.5 14.3 60.7 6,965.6 48.1 12.8

 

2021 Q3   9.6 -6.5 0.7 12.7 12.1 9.8 0.7 9.0 28.5 6.0 6.7 13.0
         Q4   6.5 -10.8 14.1 8.2 9.5 5.9 2.6 6.4 23.0 -35.9 -11.3 5.8

2022 Q1   6.0 -10.0 37.8 5.9 10.2 4.1 7.7 6.5 4.0 -27.7 -15.8 3.2

 

2022 Apr.   5.4 -14.3 14.9 7.4 8.5 4.0 7.3 6.2 -5.2 -27.0 -12.4 3.5
         May   4.9 -18.6 24.7 6.5 5.4 4.5 6.1 5.5 0.8 -40.3 -7.9 3.6
         June   4.4 -19.0 19.3 6.3 5.1 3.7 7.5 4.8 -1.3 -17.9 -7.0 1.9
         July   3.2 -26.6 12.6 6.2 0.0 4.4 3.9 4.1 -13.1 -43.0 -7.3 6.7
         Aug.   3.3 -25.3 13.0 6.1 0.3 4.5 3.8 4.1 -11.6 -39.8 -4.7 9.5

Source: ECB.

1.2  Nominal yields on outstanding amounts, issuances and redemptions
(average rates; outstanding amounts at end of period; transactions as 12-months period average; breakdown by residual maturity)

 

Percentages per annum

 

      
   Outstanding amounts    Transactions

         
Total Zero Floating    Fixed rate    Issuances    Redemptions

coupon rate
Total Up to Over Total Up to Total Over

1 year 5 years 1 year 1 year
1 2 3 4 5 6 7 8 9 10

2019   2.0 -0.2 1.7 2.6 2.3 2.5 -0.4 -0.6 0.8 2.8
2020   1.7 -0.1 1.3 2.4 3.5 2.2 -0.4 -0.6 0.5 2.0

 

2021 Q3   1.7 -0.1 1.2 2.2 2.7 2.0 -0.2 -0.4 0.1 1.1
         Q4   1.5 -0.2 1.2 2.2 2.6 2.1 -0.2 -0.4 0.3 2.1

2022 Q1   1.5 -0.2 1.1 2.1 3.2 2.1 -0.2 -0.3 0.0 1.8

 

2022 Apr.   1.5 -0.2 1.1 2.1 2.5 2.1 -0.1 -0.2 0.2 2.6
         May   1.5 -0.2 1.1 2.1 2.5 2.1 0.0 -0.2 0.2 2.1
         June   1.5 -0.2 1.0 2.1 2.5 2.1 0.1 -0.1 0.2 2.3
         July   1.5 -0.2 1.0 2.1 2.5 2.1 0.2 0.0 0.5 2.3
         Aug.   1.5 -0.1 1.0 2.1 2.5 2.1 0.2 0.0 0.4 2.3

Source: ECB.


