
NOMBRE_BBRG  MARKET_ISSUE CALC_TYP_DES MONEDA MTY_TYP FECHAEMD FECHAVED 1 2 3 4

XS1385239006 GLOBAL STREET CONVENTION EUR AT MATURITY 24/02/1997 22/03/2026 3,000% 3,116% 3,654% 3,842%

XS0833886095 GLOBAL STREET CONVENTION COP AT MATURITY 28/01/2003 21/03/2023 3,000% 3,000% 3,000% 3,000%

XS0502258444 GLOBAL STREET CONVENTION COP AT MATURITY 14/04/2010 14/04/2021 3,000% 3,000% 3,000% 3,000%

XS0306322065 GLOBAL STREET CONVENTION COP AT MATURITY 28/06/2007 28/06/2027 3,000% 3,000% 3,000% 3,000%

USP3772NHK11 GLOBAL STREET CONVENTION USD AT MATURITY 28/01/2003 15/03/2023 3,000% 3,530% 3,530% 4,355%

US195325DL65 GLOBAL STREET CONVENTION USD AT MATURITY 25/01/2017 25/04/2027 3,000% 3,249% 3,586% 3,957%

US195325CX13 GLOBAL STREET CONVENTION USD AT MATURITY 28/09/2015 28/01/2026 3,000% 3,154% 3,431% 3,864%

US195325CU73 GLOBAL STREET CONVENTION USD AT MATURITY 28/01/2015 15/06/2045 3,000% 3,026% 3,112% 3,609%

US195325BR53 GLOBAL STREET CONVENTION USD AT MATURITY 28/01/2003 26/02/2044 3,000% 3,000% 3,115% 3,636%

US195325BQ70 GLOBAL STREET CONVENTION USD AT MATURITY 28/01/2003 26/02/2024 3,000% 3,204% 3,417% 4,226%

US195325BN40 GLOBAL STREET CONVENTION USD AT MATURITY 7/12/2011 12/07/2021 3,000% 3,660% 3,660% 4,744%

US195325BM66 GLOBAL STREET CONVENTION USD AT MATURITY 20/10/2009 18/01/2041 3,000% 3,000% 3,209% 3,802%

US195325BL83 GLOBAL STREET CONVENTION USD AT MATURITY 13/01/2009 18/03/2019 3,000% 3,453% 3,705% 4,718%

US195325BK01 GLOBAL STREET CONVENTION USD AT MATURITY 19/09/2006 18/09/2037 3,000% 3,034% 3,258% 3,834%

US195325BD67 GLOBAL STREET CONVENTION USD AT MATURITY 21/01/2004 21/05/2024 3,000% 3,295% 3,295% 4,199%

US195325BB02 GLOBAL STREET CONVENTION USD AT MATURITY 28/01/2003 28/01/2033 3,424% 4,756% 4,756% 5,037%

US195325AU91 GLOBAL STREET CONVENTION USD AT MATURITY 25/02/2000 25/02/2020 3,000% 3,632% 3,712% 4,817%

US195325AQ89 GLOBAL STREET CONVENTION USD AT MATURITY 17/03/2000 9/03/2028 3,000% 3,184% 3,549% 4,123%

US195325AL92 GLOBAL STREET CONVENTION USD AT MATURITY 24/02/1997 15/02/2027 3,408% 4,502% 6,229% 7,610%

JP517000A9P9 SAMURAI JAPAN:NON-GOVT BB JPY AT MATURITY 27/11/2009 27/11/2019 3,000% 3,000% 3,431% 7,255%

EMISIONES DE DEUDA EXTERNA

HAIRCUT VALIDOS PARA ENERO 2019

HAIRCUTS POR PLAZO



NOMBRE_BBRG 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19

XS1385239006 4,305% 5,034% 5,519% 5,590% 6,679% 7,904% 8,161% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969%

XS0833886095 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,077% 3,087% 3,087% 3,087% 3,089% 3,113% 3,127%

XS0502258444 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000%

XS0306322065 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000%

USP3772NHK11 4,902% 4,990% 5,497% 5,497% 5,543% 7,406% 7,646% 7,646% 7,646% 7,646% 7,646% 7,646% 7,646% 7,646% 7,646%

US195325DL65 4,033% 4,427% 4,587% 5,186% 5,817% 7,019% 7,019% 7,019% 7,202% 7,202% 7,202% 7,202% 7,202% 7,202% 7,202%

US195325CX13 4,264% 4,414% 4,874% 5,038% 5,729% 7,216% 7,343% 7,343% 7,343% 7,343% 7,343% 7,343% 7,343% 7,343% 7,343%

US195325CU73 3,941% 4,034% 4,185% 4,304% 4,730% 5,225% 5,545% 6,088% 6,088% 6,195% 6,208% 6,326% 6,339% 6,339% 6,829%

US195325BR53 3,741% 3,801% 3,946% 4,128% 4,712% 4,799% 5,350% 6,407% 6,519% 6,693% 6,693% 6,693% 6,693% 6,830% 7,498%

US195325BQ70 4,718% 4,732% 5,081% 5,081% 5,288% 7,136% 7,136% 7,136% 7,136% 7,136% 7,136% 7,136% 7,136% 7,136% 7,136%

US195325BN40 5,158% 5,210% 5,372% 5,418% 5,763% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174%

US195325BM66 3,802% 3,816% 3,976% 4,175% 4,906% 5,294% 6,141% 6,368% 6,456% 6,548% 6,548% 6,548% 6,548% 6,548% 6,941%

US195325BL83 5,515% 5,636% 5,694% 5,694% 6,343% 7,932% 7,932% 8,323% 8,323% 8,323% 8,323% 8,323% 8,323% 8,323% 8,323%

US195325BK01 3,900% 3,961% 4,219% 4,219% 5,189% 5,651% 6,381% 6,507% 6,670% 6,674% 6,674% 6,674% 6,674% 6,674% 7,401%

US195325BD67 4,712% 4,840% 4,840% 4,840% 5,297% 7,442% 7,442% 7,442% 7,442% 7,442% 7,442% 7,442% 7,442% 7,442% 7,442%

US195325BB02 5,081% 5,620% 5,943% 6,356% 7,069% 8,572% 9,020% 9,020% 9,020% 9,020% 9,020% 9,020% 9,020% 9,020% 9,020%

US195325AU91 5,579% 5,710% 5,756% 5,904% 6,081% 8,508% 8,525% 8,525% 8,525% 8,525% 8,525% 8,525% 8,525% 8,525% 8,525%

US195325AQ89 4,790% 4,813% 4,838% 4,838% 5,700% 6,004% 6,312% 7,123% 7,309% 7,326% 7,326% 7,326% 7,326% 7,429% 8,149%

US195325AL92 8,120% 9,792% 9,792% 9,792% 9,792% 9,792% 9,792% 9,792% 9,792% 9,792% 9,792% 15,281% 15,281% 15,281% 15,281%

JP517000A9P9 9,179% 9,941% 11,482% 12,357% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525%

HAIRCUTS POR PLAZO



NOMBRE_BBRG      20 21 22 23 24 25 26 27 28 29 30 31 32 33 34 35

XS1385239006 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969% 8,969%

XS0833886095 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127% 3,127%

XS0502258444 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000%

XS0306322065 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000% 3,000%

USP3772NHK11 7,646% 7,646% 7,646% 7,646% 7,646% 7,646% 7,708% 7,708% 7,708% 7,715% 7,715% 7,715% 7,715% 8,564% 8,804% 8,804%

US195325DL65 7,202% 7,202% 7,202% 7,202% 7,302% 8,598% 9,316% 9,683% 10,053% 10,543% 10,720% 11,047% 12,879% 13,979% 14,609% 14,609%

US195325CX13 7,343% 7,343% 7,343% 7,343% 7,343% 7,343% 7,975% 8,077% 8,265% 8,496% 8,623% 8,772% 9,382% 10,462% 10,786% 10,786%

US195325CU73 6,969% 7,021% 7,223% 7,807% 8,678% 9,694% 10,271% 11,052% 11,659% 12,041% 12,345% 13,137% 13,890% 16,000% 16,000% 16,000%

US195325BR53 7,657% 7,706% 7,989% 8,291% 8,583% 10,646% 11,676% 12,448% 13,056% 13,387% 13,808% 14,700% 15,302% 16,000% 16,000% 16,000%

US195325BQ70 7,136% 7,136% 7,136% 7,136% 7,136% 7,136% 7,392% 7,392% 7,392% 7,392% 7,392% 7,392% 7,392% 8,649% 8,870% 8,870%

US195325BN40 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,174% 8,431% 8,674% 8,674%

US195325BM66 7,032% 7,086% 7,240% 7,587% 7,993% 9,763% 10,552% 11,230% 11,838% 12,567% 12,959% 13,749% 14,081% 16,000% 16,000% 16,000%

US195325BL83 8,323% 8,323% 8,323% 8,323% 8,323% 8,442% 9,449% 9,449% 9,449% 9,449% 9,449% 9,449% 9,449% 9,449% 9,449% 9,735%

US195325BK01 7,443% 7,443% 7,603% 7,716% 8,021% 9,787% 10,833% 11,460% 12,079% 12,900% 13,373% 14,082% 14,431% 16,000% 16,000% 16,000%

US195325BD67 7,442% 7,442% 7,442% 7,442% 7,442% 7,442% 8,199% 8,200% 8,200% 8,250% 8,250% 8,250% 8,250% 9,477% 9,777% 9,777%

US195325BB02 9,020% 9,020% 9,020% 9,020% 9,020% 9,020% 9,020% 9,200% 9,200% 9,200% 9,200% 9,200% 9,200% 9,200% 9,431% 9,809%

US195325AU91 8,525% 8,525% 8,525% 8,525% 8,525% 8,525% 8,655% 8,655% 8,655% 8,655% 8,655% 8,655% 8,655% 8,670% 8,921% 9,743%

US195325AQ89 8,149% 8,149% 8,149% 8,149% 8,149% 8,745% 9,550% 9,568% 9,568% 9,568% 9,568% 9,584% 9,760% 10,807% 10,967% 10,967%

US195325AL92 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281% 15,281%

JP517000A9P9 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525% 12,525%

HAIRCUTS POR PLAZO


