= — Borsa ltaliana

/ London Stock Exchange Group

STATISTICS

Statistics on electronic bond market March 2012
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LISTED BOND | | TRADING
DEC 2011 FEBRUARY 2012 MARCH 2012 FEBRUARY 2012 MARCH 2012 JAN - MAR 2012
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH  END of MONTH BEGIN of JAN 2012 END of MONTH BEGIN of JAN 2012 number eurm number eurm number eurm
MARKET SEGMENTS
ITALIAN GOVERNMENT BONDS 99 102 1 106 17 501 295 30 114.2 630 479 37 850.9 1548 103 91761.2
BONDS 410 692 285 711 323 95 859 1489.3 103 084 1584.1 269 499 4 086.3
EUROBONDS and ABSs 317 322 7 309 13 24352 668.8 20919 611.8 65 237 18723
TOTAL 826 1116 303 1126 353 621 506 32272.2 754482 400469 1882839 97719.8
ISSUERS
ITALIAN GOVERNMENT BONDS 99 102 1 106 17 501 295 30 114.2 630 479 37 850.9 1548 103 91761.2
EUROBONDS REPUBLIC OF ITALY 15 15 - 15 - 4076 89.3 4180 89.1 11 656 257.0
FOREIGN PUBLIC DEBT 159 160 2 144 3 10 897 272.8 8414 284.8 27 966 844.6
SUPRANATIONAL ENTITIES 155 159 5 161 10 9 929 231.7 11 505 248.7 30814 698.0
BANKS 382 662 283 684 321 61761 873.0 71984 1066.1 185 484 2680.3
CORPORATE (*) 16 18 2 16 2 33 548 691.3 27 920 507.3 78 816 1478.7
ABS = o - = - - = = o o =
TOTAL 826 1116 303 1126 353 621 506 32272.2 754482 400469 1882839 97719.8
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 414 698 288 707 330 74 606 1485.0 69714 13825 196 654 3884.1
STRUCTURED INTEREST RATE 200 201 2 202 4 27 320 387.9 31840 458.4 80 853 1188.6
INFLATION LINKED 55 56 1 54 1 9793 167.6 10 023 1569.7 26 979 437.5
INDEX LINKED 42 43 1 41 1 7757 108.4 11577 185.1 28 051 421.3
EQUITY LINKED 10 10 - 10 - 647 7.9 782 9.3 1977 24.0
FUND LINKED - - - - - - - - - - -
COMMODITY LINKED 2 2 - 2 - 51 0.4 41 0.2 134 1.0
CURRENCY LINKED 4 4 - 4 - 37 0.8 26 0.6 88 22
ITALIAN GOVERNMENT BONDS 99 102 1 106 17 501 295 30 114.2 630 479 37 850.9 1548 103 91761.2
TOTAL 826 1116 303 1126 353 621 506 32272.2 754482 400469 1882839 97719.8
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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 - March 2012 FOREIGN PUBLIC DEBT - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
1T0004806888 B.T.P.IT 12/16 TIT CON CED TV EUR 7 507.07 138 300 DE0001141547 BOBL 09/14 TIT CON CED TF 2,25% EUR 23.17 235
IT0004759673 B.T.P. 01/09/2011 - 01/03/2022 TIT CON CED 5% TF EUR 1495.79 15335 DE0001137305 SCHATZ 10/12 TIT CON CED TF 0,5% EUR 21.18 170
1T0003934657 B.T.P. 05/37 TIT CON CED TF 4.00% EUR 1105.00 33277 FR0113087466 BTAN 08/13 TIT CON CED TF 3,75% EUR 17.64 274
IT0001278511 B.T.P.98/29 TIT CON CED TF 5.25% ITL 953.87 24 350 DE0001137321 SCHATZ 10/12 TIT CON CED TF 1% EUR 17.17 210
1T0004356843 B.T.P. 08/23 TIT CON CED TF 4,75% EUR 889.50 15523 DE0001135465 BUND 11/22 TIT CON CED TF 2% EUR 15.87 128
EUROBONDS REPUBLIC OF ITALY - March 2012 SUPRANATIONAL ENTITIES - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
US465410BG26 REP OF ITALY 03/33 TIT CON CED TF 5,375% USD 25.81 1361 XS0580501210  B.E.l. 11/16 TIT CON CED TF 7.25% TRY 13.00 465
US465410AH18 REP OF ITALY 93/23 TIT CON CED TF 6,875% USD 13.65 698 XS0676294696 B.E.I. 11/21 TIT CON CED TF 2,75% EUR 9.59 169
X80098449456  REP OF ITALY 99/29 TIT CON CED TV EUR 12.96 847 X80223791517  B.E.I. 05/35 MULTI COUP EUR 9.37 615
XS80453097205 INST DE CREDITO OFIC 09/15 TIT CON CED TV EUR 6.46 140 XS0356222173  B.E.|. 08/18 TIT CON CED TF 9% ZAR 8.00 163
US465410BN76 REP OF ITALY 05/15 TIT CON CED TF 4,50% USD 5.43 264 XS0544644957 B.E.l. 10/22 TIT CON CED TF 3% EUR 7.53 234
BANKS - March 2012 CORPORATE - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
1T0004291172 MEDIOBANCA 08/14 MULTI COUP EUR 39.02 1724 1T0004794142 ENEL 12/18 TIT CON CED TF 4.875% EUR 181.47 7 849
1T0004540719 MEDIOBANCA 09/14 TIT CON CED TF 3.00% EUR 34.22 2047 1IT0004576978 ENEL 10/16 TIT CON CED TF 3.50% EUR 62.81 5423
1T0004720436 MEDIOBANCA 11/21 TIT CON CED TV SUB EUR 33.46 2014 1T0004760655 ENI 11/17 TIT CON CED TF 4.875 EUR 41.72 1743
IT0004783046 MEDIOBANCA 11/17 ZERO COUP EUR 31.43 1254 1T0004794159 ENEL 12/18 TIT CON CED TV EUR 41.09 2102
1T0004540842 MEDIOBANCA 09/14 TIT CON CED TV EUR 28.15 1511 1T0004576994 ENEL 10/16 TIT CON CED TV EUR 36.34 2 566
TYPE OF STRUCTURE - MOST TRADED BONDS IN TERMS OF TURNOVER

PLAIN VANILLA - March 2012 STRUCTURED INTEREST RATE - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
IT0004794142 ENEL 12/18 TIT CON CED TF 4.875% EUR 181.47 7 849 1T0004720436 MEDIOBANCA 11/21 TIT CON CED TV SUB EUR 33.46 2014
1T0004576978 ENEL 10/16 TIT CON CED TF 3.50% EUR 62.81 5423 1T0004796451 BANCA IMI 12/18 STEP COUP EUR 23.64 1195
IT0004760655 ENI 11/17 TIT CON CED TF 4.875 EUR 41.72 1743 XS0098449456  REPUBLIC OF ITALY 99/29 TIT CON CED TV EUR 12.96 847
1T0004794159 ENEL 12/18 TIT CON CED TV EUR 41.09 2102 1T0004372162 DEXIA CREDIOP 08/12 MULTI COUP EUR 10.97 690
IT0004576994 ENEL 10/16 TIT CON CED TV EUR 36.34 2566 1T0001271649 MEDIOCREDITO LOMBARDO 98/18 REV ITL 9.75 746
INFLATION LINKED - March 2012 INDEX LINKED - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
1T0006632035 MORGAN STANLEY 07/13 TIT CON CED TV EUR 14.21 583 1T0004291172 MEDIOBANCA 08/14 MULTI COUP EUR 39.02 1724
IT0006673401 BARCLAYS BANK 08/13 MULTI COUP EUR 12.59 546 1T0004315047 BANCO POPOLARE 08/14 MULTI COUP EUR 17.56 1024
1T0003594873 BANCA INTESA 04/14 TIT CON CED TV EUR 10.46 941 1T0004375736 BANCA IMI 08/14 MULTI COUP EUR 16.52 975
1T0004332240 DEXIA CREDIOP 08/12 MULTI COUP EUR 9.62 438 1T0004147945 UNICREDITO ITALIANO 07/13 MULTI COUP EUR 11.78 764
IT0004576556 BANCA IMI 10/15 MULTI COUP EUR 9.26 780 1T0004176787 DEXIA CREDIOP 07/12 TIT CON CED TV EUR 10.93 353
EQUITY LINKED - March 2012 COMMODITY LINKED - March 2012
ISIN DESC eurm TRADES ISIN DESC eurm TRADES
1T0004397292 BANCA IMI 08/14 MULTI COUP EUR 3.58 302 XS0638296920 BANK OF AMERICA 11/18 MULTI COUP EUR 0.18 41
1T0006664459 DEUTSCHE BANK AG 08/14 MULTI COUP EUR 2.44 200 1T0006720129 BARCLAYS BANK 11/16 TIT CON CED TV EUR - -
IT0001278941 CENTROBANCA 98/13 MULTI COUP ITL 1.1 92 1T0006720129 BARCLAYS BANK 11/16 TIT CON CED TV EUR 0.00 1
DEOOOUB8DSR5 UBS AG 11/17 MULTI COUP EUR 1.02 73
IT0006707811 BARCLAYS BANK 09/14 MULTI COUP EUR 0.47 42
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