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1. Documentation

1.1 General

The Euro Money Market, The European Central Bank, July 2001; Analysis under auspices of
the Market Operations Committee of the European System of Central Banks

The microstructure of the euro money market, by Philipp Hartmann, Michele Manna and
Andrés Manzanares, October 2001, (ECB Working Paper No. 80)

Interbank market integration under asymmetric information, by Xavier Freixas and Cornelia
Holthausen, August 2001, (ECB Working Paper No. 74)

The ECB monetary policy strategy and the money market, by Vitor Gaspar, Gabriel Pérez
Quirds and Jorge Sicilia, July 2001, (ECB Working Paper No. 69)

The Impact of the Euro on Money and Bond Markets, Javier Santillan, Marc Bayle and
Christian Thygesen, July 2000, (ECB Occasional Paper Series No. 1)

The Monetary Policy of the ECB, The European Central Bank, Frankfurt, 2001

The Money Market, Marcia L. Stigum, Third edition, New York, London, McGraw Hill 1990
How integrated are the money market and the bank loans market within the European
Union?, Mario Centeno and Antonio S. Mello, Journal of International Money and Finance 18
(1999) 75-106

Commercial Paper, Corporate Finance, and the Business Cycle: a Macroeconomic
Perspective, Charles W. Calomiris, Charles P. Himmelberg and Paul Wachtel, Working Paper
No. 484, National Bureau of Economic Research, Inc., Cambridge MA, September 1994
Commercial Paper Markets: a Survey, J.S. Alworth and C.E.V. Borio, BIS Economic Paper
No. 37, April 1993

International Bond and Money Markets, Peter Engstrom and Johan Lybeck, IFR Publishing,
London, 1992

Handbook of Emerging Fixed Income and Currency Markets, Frank J. Fabozzi and Alberto
Franco, Frank J. Fabozzi Associates, Pennsylvania, 1997

The Money Market, Marco Fanno, St. Martin’s Press, New York, 1995 (first published as Le
Banche e il mercato monetario by Atheneum, 1912)

Financial Markets and Institutions, Frederic S. Mishkin, Third edition, Addision Wesley, USA,
2000

An Introduction to Foreign Exchange and Money Markets, The Reuters Financial Training
Series, John Wiley and Sons, Singapore, 1999

Allen & Overy Study on MTNs, 2000



1.2 Austria

1.3 Belgium

Law on Commercial Paper and Certificates of Deposit of 22 July 1991 (Wet betreffende de
thesauriebewijzen en de depositobewijzen / Loi relative aux billets de trésorerie et aux certificats
de dép6t)

Royal Decree on Commercial Paper and Certificates of Deposit of 14 October 1991
(Koninklijk besluit betreffende de thesauriebewijzen en de depositobewijzen / Arrété royal relatif
aux billets de trésorerie et aux certificats de dépbt)

Multi-currency Short & Medium Term Certificates of Deposit Programme, Fortis Bank nv-

sa, Brussels, July 1999

1.4 Denmark

1.5 Germany

Die Geldpolitik der Bundesbank, October 1995

Burgerliches Gesetzbuch, Palandt, 60" edn., 2000
Wertpapierhandelsgesetz, Assmann/Schneider, 2" edn., 1999
Bankrechts-Handbuch, Schimansky/Bunte/Lwowski, 3 volume, 2001
Lexikon des Geld-, Bank- und Borsenwesens, Knapp, 4™ edn., 1999

1.6 Finland

Promissory Notes Act (Velkakirjalaki 622/1947)
Securities Markets Act (Arvopaperimarkkinalaki 495/1989)
Guidelines and Regulations of the Financial Supervision Authority (FSA),

http://www.rata.bof.fi/english/quidelines/koko sivut/quidelines and requlations.html

Rules of the Central Securities Depository (CSD),

http://www.hexgroup.com/en/rules/index.html

1.7 France

Le marché francais des billets de trésorerie, C. Sahatdjian, Banque de France Monthly Bulletin,
n°g87, March 2001

La nouvelle réglementation des titres de créance négociables, L. Béal, Banque de France
Monthly Bulletin, n°62, February 1999

Droit des marchés financiers, De Vauplane/Bornet, Litec, 2001
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1.8 Greece

1.9

Eggrafa tou xrhmatopistotikou sistimatos, Matina Kordi, Sakkoulas 1997
Xrimatiki enohi, Konstantinos Hristodoulou, Sakkoulas 1999
Hrimatistiriako kai Trapeziko Dikaio, Sakkoulas 1999

Hrimatistirio kai prostasia ton ependiton, Sakkoulas 2001

Ireland

1.10 Italy

Regulation: Deliberation of the Credit and Savings Interdepartmental Committee, 3 March
1994 — Published in the Italian Official Gazette 11 March 1994, no. 58 (“Disciplina della raccolta
del risparmio ai sensi dell’art. 11 del d. Igs. 1 settembre 1993, n. 385 (T.U.B.)”); Law 13 January
1994, no. 43 concerning Finance Bills.

Doctrine: Capire la finanza, M. Gabbrielli and Sandro de Bruno — Library: 332.6/GAB/1999

1.11 Luxembourg

1.12 Portugal

Decree-Law No. 372/91 of 8 October 1991, amended by Decree-Law No. 387/93 of 20
November 1993, adopting the legal framework on certificates of deposit

Decree-Law No. 181/92 of 22 August 1992, as amended by Decree-Law No. 231/94 of 14
September 1994, Decree-Law No. 343/98 of 6 November 1998 and Decree-Law No. 26/2000
of 3 March 2000, adopting the legal framework on commercial paper

Decree-Law No. 408/91 of 17 October 1991, as amended by Decree-Law No. 343/98 of 6
November 1998 and by Decree-Law No. 181/2000 of 10 August 2000, adopting the legal
framework on obrigacgdes de caixa

On certificates of deposit and commercial paper, cfr. Soares da Veiga, Direito Bancério, 2™
edition, Coimbra, 1997

1.13 Spain

Law 24/1998 of 28 July on the Securities Market (Ley del Mercado de Valores).

Royal Decree 291/1992 of 27 March on Issue and Public Offerings of Securities (Real Decreto sobre
Emisiones y Ofertas Publicas de Venta de Valores).

Comision Nacional del Mercado de Valores (CNMV) Circular 2/1999.

Royal-Decree 116/1992, of 14 February 1992.



Ministerial Order of 28 May 1999.

Law of Private Corporations (Ley de Sociedades Andnimas, as published by Royal-Decree 1564/1989 of
22 December).

Ministerial Order of 31 July 1991.

Reglamento AIAF Mercado de Renta Fija, Madrid, July 1995.

1.14 Sweden

1.15 The Netherlands

Dumoment, An empirical daily money market model for the Netherlands, F.A.M. van Erp,
PhD thesis, Economics and Econometrics Faculty of the University of Amsterdam, 1997

Euro 25,000,000,000 Euro-Commercial Paper and Certificate of Deposit Programme,
Rabobank Nederland, Utrecht, 2001

The Act on the Supervision of the Credit System 1992 (Wet toezicht kredietwezen 1992)

The Act on the Supervision of the Securities Trade 1995 (Wet toezicht effectenverkeer 1995),

and further Regulations, http://www.ste.nl/

The Credit System  Supervision Manual, De Nederlandsche Bank, 2001,
http://www.dnb.nl/english/e_toezicht/index.htm

1.16 United Kingdom



