«” — Borsa ltaliana

STATISTICS

=" | ondon Stock Exchange Group

Statistics on electronic bond market February 2010 Year 4 -n. 2
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MAIN INDICATORS

LISTED BOND [ | TRADING
DEC 2009 JANUARY 2010 FEBRUARY 2010 JANUARY 2010 FEBRUARY 2010 JAN-FEB 2010
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH  END of MONTH ~ BEGIN of JAN 2010  ENDof MONTH ~ BEGIN of JAN 2010 number eurm number eurm number eurm

MARKET SEGMENTS
ITALIAN GOVERNMENT BONDS 91 93 6 93 <] 182703 14 816.4 197 860 17911.2 380 563 327276
BONDS 289 299 14 305 23 76 187 1532.2 88 534 17311 164 721 3263.3
EUROBONDS and ABSs 227 228 4 228 8 15533 570.0 18 350 607.3 33883 1177.3

TOTAL 607 620 24 626 40 274 423 16 918.6 304 744 20 249.6 579 167 37168.1
ISSUERS
ITALIAN GOVERNMENT BONDS 91 93 6 93 <] 182703 14 816.4 197 860 17 911.2 380 563 327276
EUROBONDS REPUBLIC OF ITALY 14 14 - 14 - 1941 60.1 2072 57.1 4013 117.3
FOREIGN PUBLIC DEBT 135 135 3 137 6 9957 304.6 11823 341.6 21780 646.2
SUPRANATIONAL ENTITIES 107 108 1 107 2 12 161 311.7 12313 307.5 24 474 619.2
BANKS 243 253 14 257 23 60 940 1303.7 65652 1363.2 126 592 2666.9
CORPORATE (*) 14 14 - 15 2 6 667 120.2 14 967 267.4 21634 387.6
ABS 3 3 - 3 - 54 1.9 57 1.5 111 3.4

TOTAL 607 620 24 626 42 274 423 16 918.6 304 744 20 249.6 579 167 37168.1
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 295 288 5 294 16 34 280 898.2 47 381 1135.7 81661 2033.9
STRUCTURED INTEREST RATE 119 135 7 137 9 36 321 772.8 40 362 836.9 76 683 1609.7
INFLATION LINKED 49 51 4 49 4 12 586 307.9 10 815 246.4 23401 554.3
INDEX LINKED 46 44 - 44 - 7793 112.5 7 527 107.4 15 320 219.9
EQUITY LINKED 3 5 2 5 2 499 8.0 524 7.9 1023 15.8
FUND LINKED - - - - - - - - - - -
COMMODITY LINKED 2 2 - 2 - 212 23 232 3.0 444 5.3
CURRENCY LINKED 2 2 - 2 - 29 0.4 43 1.1 72 1.6
ITALIAN GOVERNMENT BONDS 91 93 6 93 <] 182703 14 816.4 197 860 17 911.2 380 563 327276

TOTAL 607 620 24 626 40 274 423 16 918.6 304 744 20 249.6 579 167 37168.1
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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 - February 2010 FOREIGN PUBLIC DEBT - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
IT0004009673 B.T.P. 06/21 TF 3,75% EUR 1751.98 22 481 DE0001135390  BUND 09/20 TF 3.25% EUR 52.37 538
1T0004536949 B.T.P. 09/20 TF 4.25% EUR 1.360.05 10 202 DE0001135275 BUND 05/37 TF 4.00% EUR 22.66 416
1T0004564636 B.T.P. 2009/2012 TF 2% EUR 1259.61 13 966 DE0001135382  BUND 09/19 TF 3,5% EUR 20.71 120
1T0003934657 B.T.P. 05/37 TF 4.00% EUR 1188.80 21555 GR0124018525 GGB 02/12 TF 5,25% EUR 14.17 808
1T0004568272 B.T.P. 15/01/2010-15/04/2015 TF 3.00% 1140.99 12216 GR0124031650 GGB 09/19 TF 6% EUR 11.88 918
EUROBONDS REPUBLIC OF ITALY - February 2010 SUPRANATIONAL ENTITIES - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
XS0100688190  REP OF ITALY 99/19 TV EUR 21.03 464 XS0290050524  B.E.l. 07/24 TF 4.125% EUR 40.18 933
US465410BG26 REP OF ITALY 03/33 TTF 5,375% USD 14.94 899 XS80425743506  B.E.l. 09/16 TF 3,5% EUR 15.41 298
XS0098449456  REP OF ITALY 99/29 TV EUR 7.48 257 XS0408966199  B.E.I. 09/14 TF 3,125% EUR 12.30 210
US465410BF43  REP OF ITALY 03/13 TF 4,375% USD 4.93 167 US298785EV42  B.E.l. 09/14 TF 2,375% USD 11.96 379
XS0453097205 INST DE CREDITO OFICIAL 09/15 TV 2.58 51 XS0249816579  B.E.l. 06/11 TF 3,625% EUR 11.79 224
BANKS - February 2010 CORPORATE - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
NL0009289313  RBS 10/20 REVERSE EUR 116.42 4577 IT0004576978 ENEL 10/16 TF 3.50% EUR 61.55 3958
NL0009289321  RBS 10/20 MULTI COUPON EUR 101.45 3262 1T0004576994 ENEL 10/16 TV EUR 39.51 2089
IT0006712142 BARCLAYS BANK 10/25 MULTI COUP 101.06 3074 1T0004503766 ENI 09/15 TV EUR 36.50 1648
NL0009289347  RBS 10/15 STEP COUPON EUR 70.27 2714 1T0004292691 ENEL 07/15 TV EUR 35.84 1911
1T0004540719 MEDIOBANCA 09/14 TF 3.00% EUR 43.21 1939 XS0129648621  FIAT 01/11 TF 6,75% EUR 23.25 1156
TYPE OF STRUCTURE - MOST TRADED BONDS IN TERMS OF TURNOVER

PLAIN VANILLA - February 2010 STRUCTURED INTEREST RATE - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
IT0004576978 ENEL 10/16 TF 3.50% EUR 61.55 3958 NL0009289313  RBS 10/20 REVERSE EUR 116.42 4577
DE0001135390  BUND 09/20 TF 3.25% EUR 52.37 538 NL0009289321  RBS 10/20 MULTI COUPON EUR 101.45 3262
1T0004540719 MEDIOBANCA 09/14 TF 3.00% EUR 43.21 1939 IT0006712142 BARCLAYS BANK 10/25 MULTI COUP 101.06 3074
XS0290050524  B.E.l. 07/24 TF 4.125% EUR 40.18 933 NL0009289347  RBS 10/15 STEP COUPON EUR 70.27 2714
IT0004576994 ENEL 10/16 TV EUR 39.51 2089 NL0009062215  RBS 09/19 MULTI COUPON EUR 41.89 1767
INFLATION LINKED - February 2010 INDEX LINKED - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
NL0009289339  RBS 10/20 MULTI COUPON EUR 39.33 1276 IT0003806434 DEXIA CREDIOP 05/10 TV EUR 10.45 511
1T0006601469 RBS 06/11 TV EUR 30.99 1129 IT0003035299 UNICREDITO ITALIANO 00/10 MULTI COU 10.34 563
IT0006710880 BARCLAYS BANK 10/25 MULTI COUP 23.12 841 1T0003816243 BANCA NAZ LAVORO 05/11 MULTI COUP 9.76 505
IT0006706326 BARCLAYS BANK 09/19 MULTI COUP 15.92 765 IT0006607623 MERRILL LYNCH 06/12 MULTI COUP 4.89 335
1T0003594873 BANCA INTESA 04/14 TV EUR 9.77 709 1T0006640236 MORGAN STANLEY 07/13 MULTI COUP 4.04 255
EQUITY LINKED - February 2010 COMMODITY LINKED - February 2010
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
1T0004397292 BANCA IMI 08/14 MULTI COUPON EUF 6.35 375 1T0003933154 MEDIOBANCA 05/11 ONE COUPON EUR 1.93 145
IT0001278941 CENTROBANCA 98/13 MULTI COUP 1.06 106 IT0006607474 BERS 06/11 ONE COUPON EUR 1.08 87
IT0006707811 BARCLAYS BANK 09/14 MULTI COUP 0.29 22
NL0009062223  RBS 09/14 TV EUR 0.09 12
1T0006707803 BARCLAYS BANK 09/15 MULTI COUP 0.07 9
News
In February 1 bond issued by Barclays Bank PLC, 3 by The Royal Bank of Scotland, 2 by Unione di Banche ltaliane S.c.p.A., 1 by Credito Emiliano S.p.A., 2 by Enel S.p.A., 1 by European Investment Bank, 2 government bonds
by the French Republic and 1 government bond by the German Federal Republic were listed on MOT market.
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The publication of this document does not represent solicitation, by Borsa Italiana S.p.A., of public saving and is not to be considered as a recommendation by Borsa ltaliana as to the suitability of the investment, if any, herein described.

This document has not to be considered complete and it is meant for information and discussion purposes only. Borsa Italiana accepts no liability, arising, without limitation to the generality of the foregoing, from inaccuracies andjor mistakes, for decisions and/or actions taken by any party based on this documents.
Trademarks Borsa Italiana and Borsa Italiana's logo, IDEM, MOT, MTA, STAR, SeDeX, MIB, IDEX, BIt Club, Academy, MiniFIB, DDM, EuroMOT, Market Connect, NIS, Borsa Virtuale, ExtraMOT, MIV are owned by Borsa Italiana S.p.A.

FTSE is a registered trademark of London Stock Exchange plc and The Financial Times Limited and is used by FTSE International Limited under licence.

London Stock Exchange, the coat of arms device and AIM are a registered trade mark of London Stock Exchange plc.

The above trademarks and any other trademark owned by the London Stock Exchange Group cannot be used without express written consent by the Company having the ownership of the same.

Borsa ltaliana S.p.A. and its subsidiaries are subject to direction and coordination of London Stock Exchange Group Holdings (Italy) Ltd - Italian branch.
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