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LISTED BOND TRADING
DEC 2006 DECEMBER 2007 JANUARY 2008 NOVEMBER 2007 DECEMBER 2007 JANUARY 2008
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH END of MONTH BEGIN of JAN 2007 END of MONTH BEGIN of JAN 2008 number eurm number eurm number eurm
MARKET SEGMENTS
ITALIAN GOVERNMENT BONDS 91 92 47 91 4 166 941 11 006.7 143 861 9867.0 224 687 15 154.0
BONDS 303 288 36 288 6 36 910 507.4 30 791 4721 46 188 690.5
EUROBONDS and ABSs 135 155 35 164 11 8 256 264.6 8442 298.3 10716 4411
TOTAL 529 535 118 543 21 212107 11778.7 183 094 10 637.4 281 591 16 285.6
ISSUERS
ITALIAN GOVERNMENT BONDS 91 92 47 91 4 166 941 11 006.7 143 861 9867.0 224 687 15 154.0
EUROBONDS REPUBLIC OF ITALY 18 17 2 17 - 2067 63.8 1815 64.0 2045 63.3
FOREIGN PUBLIC DEBT 83 92 15 96 5 1180 38.1 949 374 1774 103.4
SUPRANATIONAL ENTITIES 71 81 15 86 6 6438 144.2 6482 178.3 7 880 192.4
BANKS 247 233 37 233 6 31217 454.0 22113 333.6 31814 514.5
CORPORATE (*) 11 13 2 13 - 4078 61.7 7725 141.0 13 205 240.5
ABS 8 7 - 7 - 186 10.2 149 16.2 186 17.4
TOTAL 529 535 118 543 21 212107 11778.7 183 094 10 637.4 281 591 16 285.6
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 209 212 36 219 11 14 830 351.4 19 052 468.7 26 932 655.7
STRUCTURED INTEREST RATE 110 116 8 119 5 9765 139.0 6 896 105.6 10 946 168.7
INFLATION LINKED 42 51 &) 51 - 6339 055) 5228 92.4 9250 1771
INDEX LINKED 52 47 17 46 1 5598 84.8 3931 45.8 6231 85.8
EQUITY LINKED 18 14 1 14 = 8247 96.9 3543 51.0 3108 39.7
FUND LINKED 5 1 - 1 - 173 2.0 447 5.1 163 1.8
COMMODITY LINKED 2 2 - 2 - 214 26 136 1.8 274 2.8
ITALIAN GOVERNMENT BONDS 91 92 47 91 4 166 941 11 006.7 143 861 9867.0 224 687 15 154.0
TOTAL 529 535 118 543 21 212107 11778.7 183 094 10 637.4 281 591 16 285.6
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FOCUS ON LISTED BONDS - END OF MONTH
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2.4% 1.3% 31%0:2% o
O PLAIN VANILLA

OITALIAN GOVERNMENT BONDS
16.8% B STRUCTURED INTEREST RATE

B EUROBONDS REPUBLIC OF ITALY

O FOREIGN PUBLIC DEBT OINFLATION LINKED

0 SUPRANATIONAL ENTITIES 48.5% DINDEX LINKED
42.9%

mBANKS mEQUITY LINKED

I CORPORATE (*) @ FUND LINKED

HABS B COMMODITY LINKED

15.8%
ISSUERS - MOST TRADED BONDS IN TERMS OF TURNOVER

ITALIAN GOVERNMENT BONDS - JANUARY 2008 FOREIGN PUBLIC DEBT - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
ITO004309172  B.O.T. 15/01/2008 - 15/01/2009 ZERO COUPON EUR 578.93 11493 FR0000188799 OAT-102/32 TV EUR 16.53 33
IT0003934657 B.T.P.05/37 TF 4.00% EUR 553.48 12 951 DE0001141430 BOBL 03/08 TF 3,50% EUR 15.21 115
ITO004101447 C.C.T.06/13 TV EUR 458.85 4 567 DEO0001030500 DBR-EI 06/16 TV EUR 8.91 22
ITO004051055  C.T.Z. 28/04/2006 - 30/05/2008 ZERO COUPON EUR 447.22 3724 DE0001137149 SCHATZ 06/08 TF 3,25% EUR 6.03 5
IT0004297559 B.O.T. 02/01/08 - 30/06/08 ZERO COUPON EUR 386.24 6 364 XS0216258763 REPUBBLICA AUSTRIACA 05/20 TV EUR 5.85 232
EUROBONDS REPUBLIC OF ITALY - JANUARY 2008 SUPRANATIONAL ENTITIES - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
US465410BK38 REPUBLIC OF ITALY 04/09 TF 3,25 USD 14.79 473 XS0093014610 B.E.l. 99/09 TF 4% EUR 25.49 606
US465410BG26 REPUBLIC OF ITALY 03/33 TF 5,375% USD 11.19 415 XS0249816579 B. 06/11 TF 3,625% EUR 16.39 570
US465410BF43 REPUBLIC OF ITALY 03/13 TF 4,375% USD 9.02 191 XS0156020587 B. 02/08 TF 4.50% GBP 14.57 436
XS0098449456 REPUBLIC OF ITALY 99/29 TV EUR 7.66 320 XS0092084705 B. 98/09 TF 5.50% GBP 11.07 368
US465410BN76 REPUBLIC OF ITALY 05/15 TF 4,50% USD 592 188 XS0083479484 B.E.l. 98/08 TF 6,25% GBP 10.39 233
BANKS - JANUARY 2008 CORPORATE - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
XS0189530990 UNICREDITO ITALIANO 04/11 TV EUR 33.81 370 IT0004292691 ENEL 07/15 TV EUR 86.93 4423
IT0000958592 MEDIOBANCA 96/11 ZERO COUPON ITL 18.20 1369 1T0004292683 ENEL 07/15 TF 5,25% EUR 59.29 3942
ITO003490528 BANCA INTESA 03/08 TV EUR 17.22 1034 XS0129648621 FIAT 01/11 TF 6,75% EUR 37.65 1561
XS0185030698 UNICREDITO ITALIANO 04/14 TF 4,375% EUR 15.32 75 XS0107525403 FIAT 00/10 TF 6.25% EUR 18.04 793
IT0003536825 BANCA INTESA 03/08 MULTI COUPON EUR 14.25 1065 XS0137544465 FIAT 01/11 STEP COUPON EUR 10.88 892
PLAIN VANILLA - JANUARY 2008 STRUCTURED INTEREST RATE - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
IT0004292691 ENEL 07/15 TV EUR 86.93 4423 XS0200676160 UNICREDITO ITALIANO 04/19 MULTI COUPON EUR 11.73 133
IT0004292683 ENEL 07/15 TF 5,25% EUR 59.29 3942 XS0137544465 FIAT 01/11 STEP COUPON EUR 10.88 892
XS0129648621 FIAT 01/11 TF 6,75% EUR 37.65 1561 1T0003694442 UNICREDIT EX CAPITALIA 04/14 MULTI COUPON SUB EUR 8.70 549
XS0189530990 UNICREDITO ITALIANO 04/11 TV EUR 33.81 370 XS0098449456 REPUBLIC OF ITALY 99/29 TV EUR 7.66 320
XS0093014610 B.E.l. 99/09 TF 4% EUR 25.49 606 1T0006571829 B.E.l. 04/15 MULTI COUPON EUR 5.93 408
INFLATION LINKED - JANUARY 2008 INDEX LINKED - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
ITO003490528 BANCA INTESA 03/08 TV EUR 17.22 1034 IT0003724066 UNICREDIT EX CAPITALIA 04/09 MULTI COUPON EUR 13.16 618
FR0000188799 OAT-102/32 TV EUR 16.53 33 XS0208904796 GOLDMAN SACHS GROUP 05/10 MULTI COUPON EUR 11.16 806
ITO003455919 BANCA INTESA 03/08 TV EUR 13.15 685 1T0003035299 UNICREDITO ITALIANO 00/10 MULTI COUPON EUR 9.75 771
ITO003617674 BANCA INTESA 04/09 TV EUR 12.55 703 1T0003684880 BANCA NAZ LAVORO 04/09 MULTI COUPON EUR 511 335
ITO003594832 BANCA INTESA 04/09 TV EUR 11.00 686 1T0006592361 MERRILL LYNCH 05/11 MULTI COUPON EUR 4.59 96
EQUITY LINKED - JANUARY 2008 FUND LINKED - JANUARY 2008
ISIN DESC TURNOVeurm  TRADES ISIN DESC TURNOVeurm  TRADES
IT0003536825 BANCA INTESA 03/08 MULTI COUPON EUR 14.25 1065 1T0003492375 CREDEM 03/08 ONE COUPON EUR 1.80 163
ITO003417067 MEDIOBANCA 03/08 TV EUR 4.96 108
IT0006563974 BAYERISCHE HYPO-UND VEREINSBANK 03/08 MULTICOUPON 4.36 387
IT0003406284  UNICREDIT EX CAPITALIA 03/08 MULTI COUPON EUR 2.83 265
ITO003489140 BANCA INTESA 03/08 MULTI COUPON EUR 2.76 239

News
DomesticMOT: MORGAN STANLEY "5 structured bonds linked to CMS rate", ABN AMRO Bank N.V. "An index-linked bond "
Issue Programs: GOLDMAN SACHS GROUP, INC. "Obbligazioni con Opzione Call"

EuroMOT: BEI - USD fixed rate bonds, French and German Government Bonds
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