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LISTED BOND TRADING
DEC 2007 AUGUST 2008 SEPTEMBER 2008 AUGUST 2008 SEPTEMBER 2008 JAN-SEP 2008
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH  END of MONTH ZGIN of JAN 20 END of MONTH ZGIN of JAN 200"  number eurm number eurm number eurm
MARKET SEGMENTS
ITALIAN GOVERNMENT BONDS 92 el 34 el 39 116 357 72248 208 379 13945.3 1697 827 112 857.0
BONDS 288 285 27 287 34 21160 256.3 43 996 558.4 320 169 4280.7
EUROBONDS and ABSs 155 181 44 181 a7 4816 1314 11124 367.1 81963 2939.2
TOTAL 535 561 105 563 120 142 333 7612.6 263 499 14 870.8 2099 959 120 076.9
ISSUERS
ITALIAN GOVERNMENT BONDS 92 el 34 ) 39 116 357 72248 208 379 13945.3 1697 827 112 857.0
EUROBONDS REPUBLIC OF ITALY 17 13 - 14 1 626 16.6 1590 47.6 13 570 402.8
FOREIGN PUBLIC DEBT 92 99 14 97 14 760 23.7 1448 57.1 12 328 564.1
SUPRANATIONAL ENTITIES 81 100 24 101 26 3992 80.7 8616 211.6 62 177 14411
BANKS 233 236 33 238 40 17 342 220.6 37 505 521.7 253 099 3676.0
CORPORATE (*) 13 13 - 13 - 3 140 41.7 5812 76.7 59 451 1001.2
ABS 7 5 - 5 - 116 4.3 149 10.7 1507 134.8
TOTAL 535 561 105 563 120 142 333 7612.6 263 499 14 870.8 2099 959 120 076.9
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 212 227 45 227 49 9778 183.8 19 051 440.4 165 196 3824.0
STRUCTURED INTEREST RATE 116 128 16 126 16 4 827 57.2 9222 104.3 74 264 998.4
INFLATION LINKED 51 51 3 55 7 6408 91.4 16 172 239.1 88 670 1481.0
INDEX LINKED 47 50 7 51 8 3900 42.4 8627 108.3 52 317 642.8
EQUITY LINKED 14 7 6 - 825 10.7 1761 30.0 17 370 2243
FUND LINKED 1 1 - - - 40 0.6 6 0.0 1035 12.6
COMMODITY LINKED 2 2 - 2 - 198 1.7 273 3.0 3272 36.6
CURRENCY LINKED - - - 1 1 - - 8 0.3 8 0.3
ITALIAN GOVERNMENT BONDS 92 el 34 el 39 116 357 72248 208 379 13945.3 1697 827 112 857.0
TOTAL 535 561 105 563 120 142 333 7612.6 263 499 14 870.8 2099 959 120 076.9
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FOCUS ON LISTED BONDS - END OF MONTH
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ISSUERS - MOST TRADED BONDS IN TERMS OF TURNOVER

ITALIAN GOVERNMENT BONDS - SEPTEMBER 2008 FOREIGN PUBLIC DEBT - SEPTEMBER 2008

ISIN DESC TURNOV eurm  TRADES ISIN DESC TURNOV eurm  TRADES
IT0004404973  B.T.P.08/11 TF 4,25% EUR 605.95 11893 GR0338001531  GGB-EI 02/25 TV EUR 4.59 42
IT0003858856 ~ C.C.T.05/12 TV EUR 597.89 7639 DE0001137198  SCHATZ 07/09 TF 4% EUR 3.54 38
IT0003934657  B.T.P.05/37 TF 4.00% EUR 469.17 11314 DE0001135234 ~ BOBL 03/13 TF 3,75% EUR 3.43 51
IT0004405244  B.O.T. 15/09/2008 - 15/09/2009 ZC EUR 424.79 8863 XS0170724479  REP AUSTRIACA 03/13 TF 3,25% USD 2.89 125
IT0004166812  C.T.Z. 2/1/2007 - 31/12/2008 ZC EUR 386.74 2832 FR0000188013  OAT-101/12 TV EUR 2.36 17
EUROBONDS REPUBLIC OF ITALY - SEPTEMBER 2008 SUPRANATIONAL ENTITIES - SEPTEMBER 2008

ISIN DESC TURNOV eur m TRADES ISIN DESC TURNOV eur m TRADES
US465410BG26  REP OF ITALY 03/33 TF 5,375% USD 13.67 511 XS0249816579  B.E.I 06/11 TF 3,625% EUR 23.50 758
US465410BK38  REP OF ITALY 04/09 TF 3,25 USD 11.15 393 XS0276299541  B.E.I 06/10 TF 3,750% EUR 20.99 602
US465410BN76  REP OF ITALY 05/15 TF 4,50% USD 9.34 202 XS0327177134  B.E.I 07/13 TF 4.375% EUR 19.79 600
US465410BF43  REP OF ITALY 03/13 TF 4,375% USD 5.90 239 XS0093014610  B.E.I. 99/09 TF 4% EUR 10.46 338
XS0098449456  REP OF ITALY 99/29 TV EUR 3.26 97 US298785DP82  B.E.I. 05/10 TF 4.125% USD 10.25 371
BANKS - SEPTEMBER 2008 CORPORATE - SEPTEMBER 2008

ISIN DESC TURNOV eur m TRADES ISIN DESC TURNOV eur m TRADES
IT0003793483  DEXIA CREDIOP 05/10 TV EUR 40.19 2668 XS0129648621  FIAT 01/11 TF 6,75% EUR 17.21 1199
XS0189530990  UNICREDITO ITALIANO 04/11 TV EUR 22.95 274 IT0004292691  ENEL 07/15 TV EUR 16.11 1166
IT0003806244  DEXIA CREDIOP 05/10 TV EUR 2284 1468 IT0004292683  ENEL 07/15 TF 5,25% EUR 11.51 902
IT0006601469  ABN AMRO BANK 06/11 TV EUR 21.56 1278 XS0137544465  FIAT 01/11 STEP COUPON EUR 9.00 1046
IT0003594832  BANCA INTESA 04/09 TV EUR 19.31 1290 XS0107525403  FIAT 00/10 TF 6.25% EUR 8.22 639

TYPE OF STRUCTURE - MOST TRADED BONDS IN TERMS OF TURNOVER

PLAIN VANILLA - SEPTEMBER 2008 STRUCTURED INTEREST RATE - SEPTEMBER 2008

ISIN DESC TURNOV eur m TRADES ISIN DESC TURNOV eur m TRADES
XS0249816579  B.E.l. 06/11 TITOLO CON CEDOLE TF 3 23.50 758 XS0200676160  UNICREDITO ITALIANO 04/19 MULTI CC 9.46 83
XS0189530990  UNICREDITO ITALIANO 04/11 TITOLO C 22.95 274 XS0137544465  FIAT 01/11 STEP COUPON EUR 9.00 1046
XS0276299541  B.E.l. 06/10 TITOLO CON CEDOLE TF 3 20.99 602 IT0003815955  DEXIA CREDIOP 05/10 TITOLO CON CE 7.32 856
XS0327177134  B.E.L 07/13 TITOLO CON CEDOLE TF 4 19.79 600 IT0003022701  UNICREDITO ITALIANO 00/10 STEP CO 7.14 741
XS0129648621  FIAT 01/11 TITOLO CON CEDOLE TF 6 17.21 1199 XS0187245021  BEI 04/14 MULTI COUPON EUR 3.93 140
INFLATION LINKED - SEPTEMBER 2008 INDEX LINKED - SEPTEMBER 2008

ISIN DESC TURNOV eurm  TRADES ISIN DESC TURNOV eurm  TRADES
IT0003793483  DEXIA CREDIOP 05/10 TITOLO CON CE 40.19 2668 IT0003806434  DEXIA CREDIOP 05/10 TITOLO CON CE 11.64 1099
IT0003806244  DEXIA CREDIOP 05/10 TITOLO CON CE 22.84 1468 ITO006649005  ABN AMRO BANK 07/12 MULTI COUPOI 7.23 314
IT0006601469  ABN AMRO BANK 06/11 TITOLO CON C 21.56 1278 ITO006604539  MORGAN STANLEY 06/12 MULTI COUP 6.81 402
IT0003594832  BANCA INTESA 04/09 TITOLO CON CEL 19.31 1290 XS0208904796  GOLDMAN SACHS GROUP 05/10 MULT 6.65 407
IT0003617674  BANCA INTESA 04/09 TITOLO CON CEL 17.54 1237 ITO006566043 ~ DRESDNER BANK 04/09 ONE COUPON 5.94 364
EQUITY LINKED - SEPTEMBER 2008 FUND LINKED - SEPTEMBER 2008

ISIN DESC TURNOV eur m TRADES ISIN DESC TURNOV eur m TRADES
IT0003536825 ~ BANCA INTESA 03/08 MULTI COUPON | 18.82 1087 IT0003492375 ~ CREDEM 03/08 ONE COUPON EUR 0.05 6
IT0006565979  BAYERISCHE HYPO-UND VEREINSBAN 479 285

IT0006563974  BAYERISCHE HYPO-UND VEREINSBAM 3.47 215

IT0006561879  BAYERISCHE HYPO-UND VEREINSBAN 2,66 125

IT0006670761  BARCLAYS BANK 08/12 MULTI COUPOI 0.28 8

News

DomesticMOT: Merrill Lynch, Barclays, Mediobanca e Banca IMI: 6 Structured bonds linked to inflation, indexes and currencies.
Credem: A floating rate subordinated bond

Base Prospectus: Barclays e Banca IMI issue programs

EuroMOT: 2 Eib plain vanilla bonds and a Republic of Italy
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