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MAIN INDICATORS

LISTED BOND | | TRADING
DEC 2009 JULY 2010 AUGUST 2010 JULY 2010 AUGUST 2010 JAN-AUG 2010
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH  END of MONTH =GIN of JAN 20( END of MONTH =GIN of JAN 2007  number eurm number eurm number eurm

MARKET SEGMENTS
ITALIAN GOVERNMENT BONDS 91 95 27 o7 31 177 067 14 875.1 179 640 14 259.4 1627 317 1358171
BONDS 289 330 64 332 66 71753 1280.2 68 662 1235.1 683 258 13072.3
EUROBONDS and ABSs 227 249 45 253 50 10 900 406.7 11496 390.4 144 103 4 640.8

TOTAL 607 674 136 682 147 259720 16 561.9 259 798 15 885.0 2454678 153 530.2
ISSUERS
ITALIAN GOVERNMENT BONDS 91 95 27 o7 31 177 067 14 875.1 179 640 14 259.4 1627 317 1358171
EUROBONDS REPUBLIC OF ITALY 14 14 - 14 - 2191 54.0 2309 62.6 20 583 546.0
FOREIGN PUBLIC DEBT 135 144 26 149 31 6225 249.3 7610 2436 94 153 2618.2
SUPRANATIONAL ENTITIES 107 115 14 114 14 7749 164.8 7736 170.6 88 200 2245.0
BANKS 243 290 67 292 69 57 543 1076.0 55101 1038.4 524 258 10707.3
CORPORATE (*) 14 14 2 14 2 8912 142.2 7 355 109.6 99 739 1587.4
ABS 3 2 - 2 - 33 0.6 47 0.7 428 9.3

TOTAL 607 674 136 682 147 259720 16 561.9 259 798 15 885.0 2454678 153 530.2
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 295 312 54 318 61 37 908 862.6 38 157 899.3 386 755 9253.2
STRUCTURED INTEREST RATE 119 162 38 162 38 28 990 536.7 27 602 490.8 284 631 5626.9
INFLATION LINKED 49 55 1 55 1 6 844 148.8 6730 123.8 77 965 1667.5
INDEX LINKED 46 41 3 41 3 7 951 124.9 6741 97.0 70771 1052.2
EQUITY LINKED 3 6 3 6 3 796 1.5 826 13.6 5587 87.9
FUND LINKED - - - - - - - - - - -
COMMODITY LINKED 2 2 - 2 - 136 1.7 102 1.0 1412 19.6
CURRENCY LINKED 2 1 - 1 - 28 0.6 - - 240 6.0
ITALIAN GOVERNMENT BONDS 91 95 27 o7 31 177 067 14 875.1 179 640 14 259.4 1627 317 1358171

TOTAL 607 674 136 682 147 259 720 16 561.9 259 798 15 885.0 2454 678 153 530.2
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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 - August 2010

ISIN DESC

IT0003934657 B.T.P. 05/37 TF 4.00% EUR
1T0004594930 B.T.P. 1/3/2010 - 1/9/2020 TF 4% EUR
IT0004009673 B.T.P. 06/21 TF 3,75% EUR

1T0004620305 C.C.T. EU 15/06/2010 - 15/12/2015 TV EUR

IT0004612179 B.T.P. 10/13 TF 2% EUR

EUROBONDS REPUBLIC OF ITALY - August 2010

ISIN DESC

US465410BG26 REP OF ITALY 03/33 TF 5,375% USD
XS0098449456  REP OF ITALY 99/29 TV EUR
XS0100688190  REP OF ITALY 99/19 TV EUR
US465410BF43 REP OF ITALY 03/13 TF 4,375% USD
US465410BN76 REP OF ITALY 05/15 TF 4,50% USD

BANKS - August 2010
ISIN DESC

NL0009483825 RBS N.V. 10/20 TF 5.00% EUR
DEOOOUB2F5S4 UBS AG 10/17 TF 4% EUR
NL0009487453  RBS N.V. 10/25 MULTI COUPON EUR
IT0004618507 DEXIA CREDIOP 10/16 TF 3,60% EUR
NL0009062215  RBS 09/19 MULTI COUPON EUR

eurm

1593.42
1330.93
1274.75
1272.39

568.95

eurm

40.95
5.61
3.93
3.02
2.35

eurm

114.31
71.31
47.06
31.42
29.02

TRADES

29170
11997
17 862
11024

5343

TRADES

1564
173
170
116
102

TRADES

3819
2183
2147
1482
1443

FOREIGN PUBLIC DEBT - August 2010
ISIN DESC

DEO0001135408  BUND 10/20 TF 3% EUR
DE0001135390  BUND 09/20 TF 3.25% EUR
DEO0001135382  BUND 09/19 TF 3,5% EUR
FR0000188799  OAT-1 02/32 TV EUR

1T0006592080 REP AUSTRIACA 05/22 MULTI COUP

SUPRANATIONAL ENTITIES - August 2010

ISIN DESC

X$0290050524  B.E.l. 07/24 TF 4.125% EUR
X80223791517  B.E.I. 05/35 MULTI COUPON EUR
1T0006506007 B.E.I. 96/16 ZERO COUPON EUR
XS0505157965  B.E.l. 10/30 TF 4% EUR
XS0249816579  B.E.l. 06/11 TF 3,625% EUR

CORPORATE - August 2010

ISIN DESC

1T0004576978 ENEL 10/16 TF 3.50% EUR
1T0004292691 ENEL 07/15 TV EUR
1T0004576994 ENEL 10/16 TV EUR
1T0004503717 ENI 09/15 TF 4.00% EUR
1T0004503766 ENI 09/15 TV EUR

eurm TRADES
34.49 309
29.69 143
11.08 50
9.65 31
6.16 468
eurm TRADES
11.43 348
9.45 570
8.77 620
7.27 104
6.88 124
eurm TRADES
29.03 1963
20.79 1099
11.44 1096
11.42 746
11.01 890

TYPE OF STRUCTURE - MOST TRADED BONDS IN TERMS OF TURNOVER

PLAIN VANILLA - August 2010

STRUCTURED INTEREST RATE - August 2010

ISIN DESC eurm TRADES ISIN DESC eurm TRADES
NL0009483825  RBS N.V. 10/20 TF 5.00% EUR 114.31 3819 NL0009487453  RBS N.V. 10/25 MULTI COUPON EUR 47.06 2147
DEOOOUB2F5S4  UBS AG 10/17 TF 4% EUR 71.31 2183 NL0009062215  RBS 09/19 MULTI COUPON EUR 29.02 1443
US465410BG26 REP OF ITALY 03/33 TF 5,375% USD 40.95 1564 ITO006715392  BARCLAYS BANK 10/25 MULTI COUP 28.81 1460
DE0001135408  BUND 10/20 TITOLO CON CEDOLE TF 3% EUR 34.49 309 ITO006712142 ~ BARCLAYS BANK 10/25 MULTI COUP 23.00 758
IT0004618507  DEXIA CREDIOP 10/16 TF 3,60% EUR 31.42 1482 NL0009408467  RBS N.V. 10/22 MULTI COUPON EUR 17.46 818
INFLATION LINKED - August 2010 INDEX LINKED - August 2010

ISIN DESC eurm TRADES ISIN DESC eurm TRADES
NL0009289339  RBS 10/20 MULTI COUPON EUR 13.62 614 IT0004291172  MEDIOBANCA 08/14 MULTI COUP 7.87 475
IT0006601469  RBS 06/11 TITOLO CON CEDOLE TV EUR 11.86 631 IT0006664137  DEUTSCHE BANK AG 08/14 MULTI COUP 7.65 426
FR0000188799  OAT-I 02/32 TITOLO CON CEDOLE TV EUR 9.65 31 IT0006699505  CREDIT SUISSE 09/15 MULTI COUPON EL 7.00 332
IT0004062656  MEDIOBANCA 06/11 TV EUR 5.90 319 IT0006607623 ~ MERRILL LYNCH 06/12 MULTI COUP 6.47 339
IT0006710880  BARCLAYS BANK 10/25 MULTI COUPON EUR 5.31 438 IT0003035299  UNICREDITO ITALIANO 00/10 MULTI COUF 5.64 332
EQUITY LINKED - August 2010 COMMODITY LINKED - August 2010

ISIN DESC eurm TRADES ISIN DESC eurm TRADES
IT0006664459 ~ DEUTSCHE BANK AG 08/14 MULTI COUP 6.33 376 IT0003933154  MEDIOBANCA 05/11 ONE COUPON EUR 0.54 66
IT0004397292  BANCA IMI 08/14 MULTI COUPON EUR 5.42 325 IT0006607474  BERS 06/11 ONE COUPON EUR 0.42 36
IT0001278941  CENTROBANCA 98/13 MULTI COUPON ITL 1.55 89

IT0006707811  BARCLAYS BANK 09/14 MULTI COUPON EUR 0.20 19

NL0009062223  RBS 09/14 TITOLO CON CEDOLE TV EUR 0.09 9

News

In August 1 bond issued by UBS AG, 1 by Unione di Banche ltaliane S.c.p.A., 3 Government bonds issued by the French Republic and 2 Government bonds issued by the Federal Republic of Germany were listed
on MOT market.
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The publication of this document does not represent solicitation, by Borsa ltaliana 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 imitation to the generality of the foregoing, from inaccuracies and/or mistakes, for decisions and/or actions taken by any party based on this documents.
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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.
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