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37. Financial liabilities designated at fair value through profit or loss

This balance is analysed as follows:

(Thousands of euros)

22001199 22001188

DDeeppoossiittss  ffrroomm  ccuussttoommeerrss 1,720,134            2,583,549            

DDeebbtt  sseeccuurriittiieess  aatt  ffaaiirr  vvaalluuee  tthhrroouugghh  pprrooffiitt  aanndd  lloossss

Bonds 262                         826                          

Medium term notes (MTNs) 734,722                340,274                

734,984                341,100                

Accruals 801                         806                          

735,785                341,906                

CCeerrttiiffiiccaatteess 745,390                678,192                

3,201,309            3,603,647            

(Thousands of euros)

UUpp  ttoo 33  mmoonntthhss  ttoo 66  mmoonntthhss  ttoo 11  yyeeaarr  ttoo OOvveerr  55

33  mmoonntthhss 66  mmoonntthhss 11  yyeeaarr 55  yyeeaarrss yyeeaarrss TToottaall

DDeeppoossiittss  ffrroomm  ccuussttoommeerrss 318,903                 433,281                734,858                233,092                     -                              1,720,134            

DDeebbtt  sseeccuurriittiieess  aatt  ffaaiirr  vvaalluuee  

tthhrroouugghh  pprrooffiitt  aanndd  lloossss

Bonds 262                            -                                -                               -                                    -                              262                          

MTNs  -                                31,796                   3,776                     699,150                     -                              734,722                

262                           31,796                   3,776                     699,150                     -                              734,984                

CCeerrttiiffiiccaatteess  -                                 -                                -                               -                                   745,390                745,390                

319,165                 465,077                738,634                932,242                    745,390                3,200,508            

(Thousands of euros)

UUpp  ttoo 33  mmoonntthhss  ttoo 66  mmoonntthhss  ttoo 11  yyeeaarr  ttoo OOvveerr  55

33  mmoonntthhss 66  mmoonntthhss 11  yyeeaarr 55  yyeeaarrss yyeeaarrss TToottaall

DDeeppoossiittss  ffrroomm  ccuussttoommeerrss 409,770                 532,337                424,000                1,217,442                 -                              2,583,549            

DDeebbtt  sseeccuurriittiieess  aatt  ffaaiirr  vvaalluuee  

tthhrroouugghh  pprrooffiitt  aanndd  lloossss

Bonds  -                                 -                               566                         260                              -                              826                          

MTNs  -                                 -                                -                              340,274                     -                              340,274                

 -                                 -                               566                         340,534                     -                              341,100                

CCeerrttiiffiiccaatteess  -                                 -                                -                               -                                   678,192                678,192                

409,770                 532,337                424,566                1,557,976                678,192                3,602,841            

22001199

22001188

As at 31 December 2019, the analysis of this balance, by remaining period, is as follows:

As at 31 December 2018, the analysis of this balance, by remaining period, is as follows:
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(Thousands of euros)

IIssssuuee IInntteerreesstt  rraattee

BBaannccoo  CCoommeerrcciiaall  PPoorrttuugguuêêss::

BCP Eur Cln Port 10/15.06.20 - Emtn 766 November, 2010 June, 2020 Fixed rate 4.8% 30,000                       30,549                       

underlying asset OT - 2020/06

Bcp Reemb Parc Eur Ações Iii-Epvm 49 March, 2017 March, 2020 1st quarter=1,624%; 2nd quarter 268                             262                              

=3,9%; 3 nd semester=6,5%; 2nd year

=3,25%; 3rd year=3,25%

Bcp Euro Divid Cup Mem Vi 17-Smtn 1 June, 2017 June, 2020 Indexed to EuroStoxx Select Dividend 30 1,240                          1,248                          

Bcp Reemb Parc Ener Eur Viii-Smtn 2 August, 2017 August, 2020 Indexed to EuroStoxx Oil & Gas Index 598                             604                              

Bcp Inv Eur Ações Cup Extra Xi/17 Eur-Smtn Sr4 November, 2017 November, 2020 Indexed to EuroStoxx 50 1,370                          1,255                          

Bcp Rend Euro-Divid Autoccalable Xii Smtn Sr5 December, 2017 December, 2020 Indexed to EuroStoxx Select Dividend 30 1,930                          1,917                          

Bcp Euro Divid Cupão Memoria Iii18-Smtn Sr9 March, 2018 March, 2021 Indexed to EuroStoxx Select Dividend 30 2,060                          2,174                          

Bcp Rend Multi Set Europa Autocallable Smtn11 April, 2018 April, 2021 Indexed to portfolio of 3 shares 1,230                          1,239                          

Millennium Cabaz 3 Ações-Smtn Sr13 June, 2018 June, 2023 Indexed to portfolio of 3 shares 87,831                       87,274                       

Bcp Rend Cabaz Sectorial Autocallable-Smtn Sr15 June, 2018 June, 2021 Indexed to portfolio of 3 shares 1,580                          1,582                          

Bcp Inv Euro Ações Cupão Lock In-Smtn Sr16 June, 2018 June, 2021 Indexed to  EuroStoxx 50 index 2,240                          2,290                          

Bcp Tit Div Millennium Cabaz 3 Ações-Smtn Sr17 July, 2018 July, 2023 Indexed to portfolio of 3 shares 15,572                       15,663                       

Bcp Ret Sect Europa Autcallable Vii18-Smtn Sr18 July, 2018 July, 2021 Indexed to portfolio of 3 indexes 1,270                          1,273                          

Bcp Tit Div Millenn Cabaz 3Acoes-Smtn Sr20 September, 2018 September, 2023 Indexed to portfolio of 3 shares 29,937                       30,161                       

Bcp Rendimento Sectores Ix 18- Smtn 22 September, 2018 September, 2021 Indexed to portfolio of 3 indexes 1,070                          1,067                          

Cabaz Multi Sect Europ Autocall Xi18-Smtn 23 October, 2018 October, 2021 Indexed to portfolio of 3 shares 3,910                          3,954                          

Rembol Parc Euro Telecom Xi Eur Smtn Sr 26 November, 2018 November, 2021 Indexed to EuroStoxx Telecoms 312                             313                              

Bcp Performance Euro Divid-Smtn 27 November, 2018 November, 2021 Indexed to EuroStoxx Select Dividend 30 1,370                          1,596                          

Bcp Tit Divida MillennCabaz 3 Ações-Smtn 25 December, 2018 December, 2023 Indexed to portfolio of 3 shares 97,728                       97,261                       

Bcp Tit Div Mill Cabaz 3 Ações Smtn Sr 28 January, 2019 January, 2024 Indexed to portfolio of 3 shares 23,010                       23,843                       

Bcp Rend Euro Sect Autoc I19 Eur Smtn Sr 30 January, 2019 January, 2022 Indexed to portfolio of 3 indexes 900                             883                              

Bcp Rend Ações Europ Cupão Min Autoc Smtn Sr 32 February, 2019 February, 2022 Indexed to portfolio of 3 shares 8,140                          8,319                          

Bcp Cabaz 3 Ações Fevereiro 2024 - Smtn Sr 31 February, 2019 February, 2024 Indexed to portfolio of 3 shares 76,526                       76,818                       

Bcp Rend Ações Valor Glob Aut Iii19 Smtn 33 March, 2019 March, 2022 Indexed to Stoxx Global Select Divid 100 1,160                          1,233                          

Bcp Ações Europa Rend Min Aut Iii19 Smtn 34 March, 2019 March, 2022 Indexed to portfolio of 3 shares 5,650                          5,789                          

Bcp Tit Div Mill Cabaz 3 Ações 8Abr24 Smtn Sr 35 April, 2019 April, 2024 Indexed to portfolio of 3 shares 69,287                       69,367                       

Bcp Tit Div Mill Cabaz 4 Ações Smtn Sr 38 June, 2019 June, 2024 Indexed to portfolio of 4 shares 86,570                       87,880                       

Bcp Tit Div Millennium Cabaz 5 Ac Smtn 42 July, 2019 July, 2024 Indexed to portfolio of 5 shares 80,182                       80,281                       

Bcp Tit Div Millennium Cabaz 5 Ac Smtn 44 December, 2019 December, 2024 Indexed to portfolio of 5 shares 99,120                       98,889                       

734,984                     

Accruals 801                              

735,785

IIssssuuee  
ddaattee

NNoommiinnaall  
vvaalluuee

BBooookk
vvaalluuee

MMaattuurriittyy  
ddaattee

As at 31 December 2019, the analysis of Debt securities at fair value through profit and loss, is as follows:
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