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LISTED SeDeX | | TRADING |
DEC2018 MAY 2019 JUNE 2019 MAY 2019 JUNE 2019 JAN-JUN 2019
LISTED LISTED MONTH LISTED MONTH TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH END of MONTH NEW LISTED END of MONTH NEW LISTED number eurm number eur m number eurm
MARKET SEGMENTS
CW PLAIN VANILLA 5367 6431 251 5231 522 35078 183.4 25077 143.9 164 288 921.6
STRUCTURED/EXOTIC CW 224 400 119 407 128 741 4.4 646 3.5 3974 14.1
LEVERAGE CERTIFICATES CLASS A 984 1437 351 1326 299 21853 84.2 14 281 48.2 104 934 394.5
LEVERAGE CERTIFICATES CLASS B 344 474 - 477 5 110 899 919.3 79 705 655.4 537 359 4380.8
INVESTMENT CERTIFICATES CLASS A 39 43 = 44 il 295 33 189 16 1587 14.0
INVESTMENT CERTIFICATES CLASS B 1557 1723 95 1640 43 28 980 437.9 28921 484.8 154 680 24223
of which CERTIFICATES IN DISTRIBUTION - - - - - - - - - - -
TOTAL 8515 10 508 816 9125 998 197 846 16323 148 819 13375 966 822 81475
UNDERLYING ASSETS
DOMESTIC SHARES 4429 5578 427 4702 540 35228 165.2 25 549 139.3 176 439 942.9
DOMESTIC INDICES 1457 1474 97 1342 73 99 945 919.9 66 769 608.8 475 134 4510.4
FOREIGN SHARES 917 1370 86 1258 263 12 618 105.1 7996 89.9 58 764 538.1
FOREIGN INDICES 969 1203 88 988 50 26 033 282.0 24 843 324.9 120 550 1310.1
COMMODITIES 202 333 75 325 39 18119 82.1 18778 88.4 105 031 431.9
INTEREST RATE 55 47 43 374 10.1 636 30.9 2 006 52.0
EXCHANGE RATE 278 278 34 244 30 859 771 629 5.2 4883 40.2
OTHERS 208 225 9 223 3 4670 60.9 3619 50.0 24015 321.7
TOTAL 8515 10 508 816 9125 998 197 846 16323 148 819 13375 966 822 81475
ISSUERS
BANCA AKROS 139 126 = 121 = 10 245 157.9 8493 139.6 52 638 802.7
BANCA IMI 574 588 56 736 165 12213 169.3 15873 273.0 65 258 1029.1
BANCA MONTE PASCHI SIENA 28 24 = 20 = 9 0.0 3 0.0 45 0.0
BNP PARIBAS ISSUANCE 1125 1619 372 1472 299 30734 229.5 19 100 99.9 145 222 846.7
CITIGROUP GLOBAL MARKETS FUNDING LU il 1 = il = = = = = = =
COMMERZBANK 111 111 - 109 - 1019 7.7 953 9.1 7186 61.7
CREDIT AGRICOLE CIB FIN (GUERNSEY) il il = il = 2 0.0 4 0.0 11 0.1
CREDIT AGRICOLE CIB FINANCIAL PROD 3 3 - 3 - 23 0.4 15 0.3 124 22
CREDIT AGRICOLE CIB FINANCIAL SOLUT 9 8 = 8 = 58 0.8 17 0.2 222 3.8
CREDIT AGRICOLE CORP AND INV BANK 2 2 - 2 - 35 0.6 9 0.2 176 2.9
CREDIT SUISSE 36 44 = 43 = 1470 219 487 &7 3509 63.3
DEUTSCHE BANK AG 85 67 - 67 - 129 2.7 117 24 1065 19.2
EXANE FINANCE 25 19 = 18 = 156 2.6 80 0.7 807 10.2
GOLDMAN SACHS FIN CORP INT - 1 - 1 - 2 0.0 3 0.1 7 0.1
GOLDMAN SACHS INTERNATIONAL 73 74 10 65 = 395 4.1 252 3.0 2066 246
INGBANK 4 3 - 3 - 168 1.8 170 1.9 814 8.9
JP MORGAN STRUCTURED PRODUCTS B.V 4 4 = 4 = 5] 0.3 10 0.2 43 0.8
MORGAN STANLEY BV 4 6 - 6 - 42 14 28 0.3 238 5.1
NATIXIS STRUCTURED ISSUANCE 38 43 il 44 1 874 iLil 7 821 il 5481 78.4
NATWEST MARKETS PLC 2 2 - 2 - 1 0.0 - - 1 0.0
SOCIETE GENERALE 12 12 = 12 = 5 0.0 2 0.0 45 0.1
SOCIETE GENERALE EFFEKTEN 3 1 - 1 - - - - - - -
SOCIETE GENERALE ISSUER 1422 1902 306 1642 159 86 146 616.6 64 227 453.0 413 368 2767.7
UBS AG 11 11 1 12 1 460 6.4 535 9.9 2607 415
UNICREDIT BANK 2934 4064 7 3520 367 28 189 259.0 20 188 197.8 142 592 1582.6
VONTOBEL FINANCIAL PRODUCTS GMBH 1869 1772 63 1212 6 25 456 138.3 17 432 131.6 123 297 795.9
TOTAL 8515 10 508 816 9125 998 197 846 16323 148 819 13375 966 822 81475
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TURNOVER BY TYPOLOGIES
MONTHLY FIGURES - eur m
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PLAIN VANILLA — 10.76%
EXOTIC ON INTEREST RATE | 0.00%
CALL SPREAD | 0.00%
CORRIDOR || 0.26%
] B PLAN vANILLA
FIXED LEVERAGE 49.00%
1 STRUT/ESOT
STOP LOSS 2.12% I:l
STOPLOSSR || 1.49% [ LEvERAGE CeRTIFICATES
sonus [ 77 [ INVESTMENT CERTIFICATES
BENCHMARK | 0.12%
DISCOUNT | 0.00%
PROTECTION 19.90%
OUTPERFORMANCE 4.60%
EXPRESS 3189%
MOST TRADED UNDERLYING ASSETS MOST TRADED UNDERLYING ASSETS
IN TERMS OF NUMBER OF TRADES IN TERMS OF TURNOVER
JUNE 2019 JUNE 2019
TRADES TURNOVER
UNDERLYING ASSET TOTAL DAILY UNDERLYING ASSET TOTAL DAILY
NUMBER ~ 9%TOT %CUM  NUMBER eurm 9% TOT % CUM eurm
FTSE MIB GROSS TR 21143 1421%  1421% 1057 EURO STOXX 50 165.06 1234%  12.34% 8.25
FTSE MIB NET-OF-TAX (LUX) TR 20426 1373%  27.93% 1021 FTSE MIB NET-OF-TAX (LUX) TR 164.07 1227%  24.61% 8.20
FTSE MIB 15006 1008%  38.02% 750 FTSE MIB 161.67 1200%  36.70% 8.08
EURO STOXX 50 8590 577%  43.79% 430 FTSE MIB GROSS TR 160,59 1201%  48.70% 8.03
WTI FUTURES X7 LEVERAGED INDEX 3990 268%  46.47% 200 ITALIALEVA 7 LONG 4096 306%  5L77% 2.05
DAX 3964 2.66% 49.13% 198 FUTURE SU FTSE MIB 30.89 2.31% 54.08% 1.54
UNICREDIT 3302 200%  51.35% 165 ENEL 2023 219%  56.26% 1.46
NATURAL GAS FUTURES X7 LEVERAGED INDEX 3078 2.07% 53.42% 154 DAX 28.20 2.11% 58.37% 141
WTI FUTURES X7 SHORT LEVERAGED INDEX 3011 202%  55.44% 151 7X LONG INDEX LINKED TO BUND FUTURE V2 2579 193%  60.30% 1.29
FIAT CHRYSLER AUTOMOBILES 2755 1.85% 57.29% 138 GENERALI 23.00 1.72% 62.02% 1.15

Glossary

Plain Vanilla: plain vanilla Covered Warrants

IC - Benchmark: linear tracking of the underlying
IC - Bonus: minimum return guaranteed in case of moderate decline
IC - Equity Protection: (partial/total) protection from decline

IC - Discount: purchase of the uderlying at a discounted price

IC - Express: possibility of early redemption of the nominal value plus a premium

IC - Outperformance: extraperformance for certain intervals of values of the underlying
LC - Stop Loss: certificates with a knock-out barrier and leverage effect

LC - Stop Loss R: Stop Loss with daily update of the strike

CW SE - Exotics on Exchange Rates: CWs on interest rates and with periodic exercise
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LISTED SeDeX TRADING
DEC 2018 MAY 2019 JUNE 2019 MAY 2019 JUNE 2019 JAN-JUN 2019
LISTED LISTED MONTH LISTED MONTH TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH END of MONTH NEW LISTED END of MONTH NEW LISTED number eurm number eurm number eurm
UNDERLYING ASSETS
DOMESTIC SHARES 3166 4011 248 3260 398 18 954 427 13742 30.8 87334 164.6
DOMESTIC INDICES 1255 1239 68 1131 47 10 675 133.1 8 186 107.8 55 767 725.2
FOREIGN SHARES 401 684 14 574 173 3729 5.7 1533 i) 13 965 19.7
FOREIGN INDICES 499 612 18 462 10 2029 4.7 1839 5.9 8673 19.7
COMMODITIES 24 71 14 43 294 1.0 284 0.9 1375 4.1
INTEREST RATE 37 33 29 9 0.0 3 0.0 47 0.0
EXCHANGE RATE 205 177 8 136 22 128 0.4 122 0.2 1075 24
OTHERS 4 4 - 3 1 0.0 14 0.0 26 0.1
TOTAL 5591 6831 370 5638 650 35819 187.7 25723 147.4 168 262 935.8
ISSUERS
BANCA AKROS 9 9 - 9 - - - - - 2 0.0
BANCA IMI 427 334 - 474 155 4348 5.1 2530 4.1 20 777 28.7
BANCA MONTE PASCHI SIENA 28 24 - 20 - ) 0.0 3 0.0 45 0.0
BNP PARIBAS ISSUANCE 27 27 - 14 - 24 0.0 113 0.1 211 0.4
COMMERZBANK 4 4 - 3 - il 0.0 13 0.0 24 0.0
NATIXIS STRUCTURED ISSUANCE 1 1 - 1 - - - 1 0.0 3 0.0
SOCIETE GENERALE 12 12 - 12 - 5 0.0 2 0.0 45 0.1
SOCIETE GENERALE ISSUER 1273 1662 300.0 1383 128 2 966 8.6 2315 4.8 14 947 29.8
UNICREDIT BANK 2149 3272 7.0 2802 367 20907 162.8 15549 1313 97 413 829.3
VONTOBEL FINANCIAL PRODUCTS GMBH 1661 1486 63.0 920 - 7559 11.2 5197 7.2 34 795 47.4
TOTAL 5591 6831 370.0 5638 650 35819 187.7 25723 147.4 168 262 935.8
CALL/PUT
CALL 3456 4092 160 3428 407 26 224 160.4 18 028 127.1 123121 837.9
PUT 1911 2339 91 1803 115 8854 23.0 7049 16.8 41167 83.8
EXPIRATION DATE
EXPIRY < 3 MONTHS 1560 1926 5 1672 7/l 21332 413 17 190 375 102 743 186.2
3 MONTHS < EXPIRY < 6 MONTHS 1643 1499 158 2023 173 5533 12.5 3532 6.4 25 470 45.9
6 MONTHS < EXPIRY < 12 MONTHS 1602 2393 184 1248 300 3383 6.9 787 1.4 12 505 215
12 MONTHS < EXPIRY < 24 MONTHS 396 630 23 322 6 3492 61.0 2537 48.5 13218 227.8
24 MONTHS < EXPIRY < 60 MONTHS 173 166 = 156 J 2054 65.9 1655 53.2 14 153 453.2
EXPIRY MORE THAN 60 MONTHS 217 217 - 217 - 25 0.1 22 0.3 173 12
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FIRST TEN COVERED WARRANT IN TERMS OF TURNOVER TRADED IN JUNE 2019 ON FTSE MIB INDEX
ISIN Issuer Type Strike Underlying Expiration Date Turnover % TOT % CUM Trades
eur m
1 IT0005165649 UNICREDIT BANK CALL 18 000.0 FTSE MIB 15/12/2023 53.13 49.30% 49.30% 1644
2 1T0004900715 UNICREDIT BANK CALL 20 000.0 FTSE MIB 18/12/2020 47.04 43.65% 92.96% 2233
&) 1T0005288821 UNICREDIT BANK PUT 22000.0 FTSE MIB 20/09/2019 0.58 0.54% 93.50% 33
4 1T0005259277 UNICREDIT BANK PUT 22 000.0 FTSE MIB 21/06/2019 0.48 0.45% 93.95% 16
5 IT0005374316 BANCA IMI PUT 19 000.0 FTSE MIB 20/09/2019 0.38 0.35% 94.30% 151
6 LU1840374166 SOCIETE GENERALE ISSUER ESOT - FTSE MIB 21/06/2019 0.30 0.28% 94.58% 4
7 DEOOOVA8S512 VONTOBEL FINANCIAL PRODUCTS GMBH CALL 22000.0 FTSE MIB 19/07/2019 0.30 0.28% 94.86% 104
8 1T0005259269 UNICREDIT BANK PUT 20 000.0 FTSE MIB 21/06/2019 0.26 0.24% 95.10% 220
) DEOOOVA8S5Y1 VONTOBEL FINANCIAL PRODUCTS GMBH CALL 21000.0 FTSE MIB 19/07/2019 0.23 0.22% 95.32% 87
10 IT0005360414 BANCA IMI PUT 17 500.0 FTSE MIB 20/12/2019 0.19 0.17% 95.49% 44
FIRST TEN COVERED WARRANT IN TERMS OF TURNOVER TRADED IN JUNE 2019 ON ITALIAN STOCKS
ISIN Issuer Type Strike Underlying Expiration Date Turnover % TOT % CUM Trades
eur m
1 DEOOOHV42AB6 UNICREDIT BANK PUT 0.5 TELECOM ITALIA 20/06/2019 1.44 4.67% 4.67% 236
2 DEOOOHV42V43 UNICREDIT BANK CALL 0.4 TELECOM ITALIA 20/06/2019 1.09 3.54% 8.21% 203
&) DEOOOHV43ME3  UNICREDIT BANK CALL 0.5 TELECOM ITALIA 19/09/2019 1.07 3.47% 11.68% 250
4 DEOOOHV429T8 UNICREDIT BANK CALL 22.0 STMICROELECTRONICS 19/09/2019 1.02 3.32% 15.01% 325
5 DEO00HV42588 UNICREDIT BANK CALL 25 MEDIASET 20/06/2019 0.75 2.45% 17.45% 93
6 IT0005307944 UNICREDIT BANK CALL 6.0 ENEL 20/06/2019 0.70 2.28% 19.73% 224
7 DEOOOVN9D6J9 VONTOBEL FINANCIAL PRODUCTS GMBH CALL 135 GENERALI 21/06/2019 0.68 2.23% 21.95% 170
8 IT0005375404 BANCA IMI CALL 14.5 STMICROELECTRONICS 02/12/2019 0.65 2.10% 24.05% 63
) LU1650954644 SOCIETE GENERALE ISSUER CALL 16.0 GENERALI 20/06/2019 0.57 1.85% 25.90% 145
10 IT0005368565 BANCA IMI CALL 140.0 FERRARI 02/09/2019 0.57 1.85% 27.75% 195
FIRST TEN COVERED WARRANT IN TERMS OF TURNOVER TRADED IN JUNE 2019 ON OTHER UNDERLYINGS
ISIN Issuer Type Strike Underlying Expiration Date Turnover % TOT % CUM Trades
eurm
1 DEOO0OHV42GK4 UNICREDIT BANK CALL 11 500.0 DAX 21/06/2019 1.56 17.53% 17.53% 226
2 1T0005309890 UNICREDIT BANK PUT 12 000.0 DAX 21/06/2019 1.50 16.88% 34.41% 315
3 DEO0OHV41D04 UNICREDIT BANK PUT 12 500.0 DAX 21/06/2019 0.63 7.05% 41.46% 96
4 DEOOOHV43YU4 UNICREDIT BANK CALL 7 500.0 NASDAQ 100 21/06/2019 0.40 4.48% 45.94% 105
5] DEO00HV43YT6 UNICREDIT BANK CALL 7000.0 NASDAQ 100 21/06/2019 0.36 4.01% 49.94% 7
6 LU1910535753 SOCIETE GENERALE ISSUER ESOT - ORO 21/06/2019 0.35 3.91% 53.85% 31
7 DEOOOHV45NV0 UNICREDIT BANK CALL 200.0 FACEBOOK 18/09/2019 0.16 1.75% 55.60% 6
8 DEOOOVA8S926 VONTOBEL FINANCIAL PRODUCTS GMBH PUT 1300.0 ORO 20/12/2019 0.15 1.64% 57.25% 74
9 DEO00HV41CZ3 UNICREDIT BANK PUT 11 500.0 DAX 21/06/2019 0.13 1.48% 58.73% 30
10 DEOOOVA8S918 VONTOBEL FINANCIAL PRODUCTS GMBH PUT 1200.0 ORO 20/12/2019 0.13 1.44% 60.17% 19
FIRST TEN EXOTIC COVERED WARRANT IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Type Strike Underlying Expiration Date Turnover % TOT % CUM Trades
eur m
1 LU1910535753 SOCIETE GENERALE ISSUER ESOT = ORO 21/06/2019 0.35 10.03% 10.03% 31
2 LU1840380304 SOCIETE GENERALE ISSUER ESOT - UNICREDIT 21/06/2019 0.31 8.93% 18.96% 43
&) LU1840374166 SOCIETE GENERALE ISSUER ESOT = FTSE MIB 21/06/2019 0.30 8.70% 27.66% 4
4 LU1896425631 SOCIETE GENERALE ISSUER ESOT - FIAT CHRYSLER AUTOMOBILES 21/06/2019 0.29 8.43% 36.09% 11
5 DEOOOHV44WQ4  UNICREDIT BANK ESOT = TENARIS 19/09/2019 0.20 5.88% 41.97% 8
6 DEOOOHV44X15 UNICREDIT BANK ESOT - UBI BANCA 18/07/2019 0.15 4.35% 46.32% 5
7 LU1840378662 SOCIETE GENERALE ISSUER ESOT = INTESA SANPAOLO 21/06/2019 0.12 3.51% 49.84% 20
8 DEOOOHV42CV0 UNICREDIT BANK ESOT - BANCO BPM 20/06/2019 0.12 3.44% 53.27% 12
) LU1946471072 SOCIETE GENERALE ISSUER ESOT = TELECOM ITALIA 20/12/2019 0.10 2.79% 56.07% 22
10 DEOOOHV44VY0 UNICREDIT BANK ESOT - LEONARDO 18/07/2019 0.09 2.66% 58.73% 9
DISTRIBUTION OF TRADING BY SIZE OF TRADES
SIZE OF TRADE (eur) MAY 2019 JUNE 2019 JAN-JUN 2019
Trades eurm Trades eurm Trades % TOT eurm % TOT
0 250 9878 0.9 7663 0.6 47 125 28.01% 4.1 0.44%
250 500 4814 1.7 3073 11 22557 13.41% 8.2 0.87%
500 1000 4638 32 2919 21 22529 13.39% 15.9 1.70%
1000 2000 3704 5.3 2526 3.6 19393 11.53% 275 2.94%
2000 3000 2558 6.2 1543 38 11439 6.80% 277 2.96%
3000 4000 1684 5.8 1299 4.5 8189 4.87% 28.1 3.00%
4000 5000 1376 6.0 1242 5.4 6285 3.74% 275 2.94%
5000 10 000 2996 20.0 2105 14.0 11525 6.85% 76.7 8.20%
10 000 15000 477 55 529 6.2 1978 1.18% 233 2.49%
15000 20 000 219 3.8 121 21 974 0.58% 17.3 1.85%
20 000 25000 301 7.0 369 8.4 1146 0.68% 26.1 2.79%
25000 50 000 2419 78.5 1717 59.5 10331 6.14% 372.1 39.76%
50 000 75000 743 416 608 35.1 4764 2.83% 2717 29.67%
75000 150 000 11 12 9 1.0 26 0.02% 27 0.28%
150 000 1 1.0 1 0.00% 1.0 0.11%
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DEC 2018 MAY 2019 JUNE 2019 MAY 2019 JUNE 2019 JAN-JUN 2019
LISTED LISTED MONTH LISTED MONTH TRADES TURNOVER TRADES ~ TURNOVER TRADES TURNOVER
END of MONTH END of MONTH NEW LISTED END of MONTH NEW LISTED number eurm number eurm number eurm

LEVERAGE CERTIFICATES CLASS A - UNDERLYING ASSETS

DOMESTIC INDICES 111 139 28 118 26 6740 255 4592 15.1 33618 1317

FOREIGN INDICES 183 272 66 210 34 4483 195 2480 9.6 18 569 66.2

INTEREST RATE - - - - - - - - - - -

OTHERS - - - - - - -
TOTAL 984 1437 351 1326 299 21853 842 14281 48 104 934 394
LEVERAGE CERTIFICATES CLASS B - UNDERLYING ASSETS

DOMESTIC INDICES 38 44 - 44 - 79 859 715.0 51753 447.1 373 935 34338

FOREIGN INDICES 88 121 - 119 5 10 835 97.5 7714 815 47344 361.8

INTEREST RATE 14 10 - 10 - 326 9.4 615 30.5 1754 47.8

OTHERS - - - - - - - - - - -

TOTAL 344 474 - 477 5 110899 919.3 79 705 655.4 537 359 43808
INVESTMENT CERTIFICATES - UNDERLYING ASSETS

DOMESTIC INDICES 53 52 1 49 - 2671 46.2 2238 38.9 11814 219.7
[FOREIGNSHARES s s a  aw 7 sm 85  4s2 80 062 451
FOREIGN INDICES 199 198 4 197 6 8 686 160.2 12 810 228.0 45 964 862.4
‘commobmes s w4 a4 00 & 04
INTEREST RATE 4 4 - 4 - 39 0.7 18 0.4 205 4.2
BXCHANGERATE w2 s w -  as 27 21 a8 18 16
OTHERS 204 221 9 220 3 4669 60.9 3605 50.0 23989 3217

TOTAL 1596 1766 95 1684 44 29275 441.1 29110 486.4 156 267 2436.4

LEVERAGE CERTIFICATES CLASS A - ISSUERS

UNICREDIT BANK 164 153 - 152 - 539 5.4 166 2.0 2442 42.0
TOTAL 984 1437 351 1326 299 21853 842 14281 482 104 934 3945

LEVERAGE CERTIFICATES CLASS B - ISSUERS

COMMERZBANK 8 8 - 8 - 191 0.1 128 0.1 714 0.7
SOCIETE GENERALE ISSUER 60 120 - 118 - 82371 600.0 61 441 442.9 394 227 2694.5
VONTOBEL FINANCIAL PRODUCTS GMBH 192 266 - 271 5 17 667 1249 12089 1233 87238 7385

TOTAL 344 474 - 477 5 110899 919.3 79 705 655.4 537 359 4380.8

INVESTMENT CERTIFICATES - ISSUERS

BANCA IMI 147 254 56 262 10 7 865 164.2 13 343 268.9 44 481 1000.4
BNPPARBASISSUANCE 4 24 = a0 - z2e0  2s  1e8 167 496 1402
CITIGROUP GLOBAL MARKETS FUNDING LU 1 1 - 1 - - - - - - -
lcommERZBANK e e . e - em 76 sz % 648 69
CREDIT AGRICOLE CIB FIN (GUERNSE? 1 1 - 1 - 2 0.0 4 0.0 11 0.1
CREDIT AGRICOLE CIB FINANCIAL SOLUT 9 8 - 8 - 58 0.8 17 0.2 222 3.8
(CREDITAGRICOLECORPANDINVBANK 2 2. 2. s 0w 9 o0z w20
CREDIT SUISSE 36 44 - 43 - 1470 21.9 487 5.2 3509 63.3
IDEUTSCHEBANKAG e e - e . w21 w24 100 192
EXANE FINANCE 25 19 - 18 - 156 2.6 80 0.7 807 10.2
(GOLOMANSACHSFINCORPINT = 1. 1. . 2 o 3 o 1 o1
GOLDMAN SACHS INTERNATIONAL 73 74 10 65 - 395 4.1 252 3.0 2 066 246
NeBank a3 . s 18 w0 19 a4 89
JP MORGAN STRUCTURED PRODUCTS B.V. 4 4 - 4 - 15 0.3 10 0.2 43 0.8
MORGANSTANLEYBV a4 s - s - 2 14 s 02 22 51
NATIXIS STRUCTURED ISSUANCE 37 42 1 43 1 874 11.1 820 9.1 5478 78.4
INATWESTMARKETSPLC 22 .2 . 1w - -1 o0
SOCIETE GENERALE EFFEKTEN 3 1 - 1 - - - - - - -

UBS AG 11 11 1 12 1 460 6.4 535 9.9 2607 415

'VONTOBEL FINANCIAL PRODUCTS GMBH 16 20 - 21 1 230 23 146 12 1264 10.0
TOTAL 1596 1766 95 1684 44 29275 441.1 29110 486.4 156 267 2436.4
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CERTIFICATES

NUMBER OF LISTED CERTIFICATES

TURNOVER BY TYPOLOGIES - eur m
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MAIN INDICATORS

LISTED SeDeX | | TRADING
DEC 2018 MAY 2019 JUNE 2019 MAY 2019 JUNE 2019 JAN-JUN 2019
LISTED LISTED MONTH LISTED MONTH TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTH END of MONTH NEW LISTED END of MONTH NEW LISTED number eurm number eurm number eurm

CERTIFICATES - TYPOLOGY
BENCHMARK (*) 39 43 - 44 1 295 B3] 189 1.6 1587 14.0
BONUS 735 808 18 758 34 6 208 98.6 5 447 103.7 34 698 595.6
PROTECTION 127 116 5 117 4 11761 210.5 14 980 266.2 61 594 1116.7
DISCOUNT - - - - - - - - - - -
EXPRESS 270 278 9 280 4 5417 63.5 4257 52.1 27 347 334.2
OUTPERFORMANCE 425 521 63 485 1 5594 65.3 4237 62.8 31041 375.8
STOP LOSS 231 599 319 366 99 13714 42.0 9510 28.3 67 986 190.5
STOP LOSS R 753 838 32 960 200 8 139 42.2 4771 19.9 36 948 204.0
FIXED LEVERAGE 344 474 - 477 5 110 899 919.3 79 705 655.4 537 359 4380.8
CERTIFICATES IN DISTRIBUTION - - - - - - - - - - -
TOTAL 2924 3677 446 3487 348 162 027 14446 123 096 1190.1 798 560 72117

(*) Open end and Quanto are included

NUMBER OF LISTED CERTIFICATES BY ACEPI CLASS

TURNOVER BY ACEPI CLASS

51.7%

O CONDITIONALLY PROTECTED
INSTRUMENTS

ONON-PROTECTED INSTRUMENTS

OCAPITAL PROTECTED/GUARANTEED
INSTRUMENTS

BLEVERAGE INSTRUMENTS

43.5%

1.5%

B CONDITIONALLY PROTECTED
INSTRUMENTS

ONON-PROTECTED INSTRUMENTS

18.4%
OCAPITAL
PROTECTED/GUARANTEED
INSTRUMENTS
0.2%

BLEVERAGE INSTRUMENTS

22.4%

DISTRIBUTION OF TRADING BY SIZE OF TRADES

SIZE OF TRADE (eur) MAY 2019 JUNE 2019 JAN-JUN 2019

Trades eurm Trades eurm Trades % TOT eurm % TOT
- 250 9784 1.3 7919 1.0 51 250 6.42% 6.6 0.09%
250 500 9507 35 6 866 2.6 48 334 6.05% 18.0 0.25%
500 1000 16 343 12.2 12 084 8.9 81508 10.21% 60.4 0.84%
1000 2000 24572 35.8 17 406 25.1 118 524 14.84% 172.6 2.39%
2000 3000 14 376 35.4 10 473 25.9 71346 8.93% 175.7 2.44%
3 000 4 000 9964 34.4 6811 235 48 086 6.02% 165.7 2.30%
4000 5000 9237 42.1 6 596 29.9 44 189 5.53% 201.1 2.79%
5 000 10 000 25839 189.4 19 103 136.8 120 276 15.06% 875.0 12.13%
10 000 15 000 17512 220.1 15 089 187.6 88324 11.06% 1107.2 15.35%
15 000 20 000 9 040 152.3 7128 118.7 47 740 5.98% 797.7 11.06%
20 000 25 000 3617 79.4 3683 79.8 19 147 2.40% 420.2 5.83%
25 000 50 000 7879 287.0 6113 210.5 36 119 4.52% 1257.1 17.43%
50 000 75 000 2175 128.4 1957 1135 12 086 1.51% 709.6 9.84%
75 000 150 000 2054 199.8 1597 159.7 10 827 1.36% 1067.2 14.80%
150 000 128 23.6 271 66.6 804 0.10% 1775 2.46%
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CERTIFICATES

FIRST TEN LEVERAGE CERTIFICATES CLASS A IN TERMS OF TURNOVER TRADED IN JUNE 2019

ISIN Issuer Type Strike Underlying Barrier Expiration Turnover % TOT % CUM  Trades
o eurm
1 NLO013310048  BNP PARIBAS ISSUANCE BEAR 738 FUTURE PETROLIO WTI 16 tom2i00 34 Tis 71 w0
2 NL0013408578 BNP PARIBAS ISSUANCE BULL 19 500.0 FTSE MIB 19 500.0  20/09/2019 15 3.14% 10.29% 263
3 NLOOI2662R60  BNP PARIBAS ISSUANCE BEAR 210 DOW JONES INDUSTRIAL AVG 276084 161212020 1s Joa 133 4
4 NNL0013492259 BNP PARIBAS ISSUANCE BEAR 21 500.0 FTSE MIB 21500.0  20/12/2019 14 2.92% 16.25% 93
5 NLOOIS0M669  BNP PARIBAS ISSUANCE BEAR 25000 FTs M 22500 2000912019 Ta e lorm 77
6 NNL0013492002 BNP PARIBAS ISSUANCE BEAR 21 250.0 FTSE MIB 21250.0  20/09/2019 1.0 2.02% 21.15% 589
7 NLOOIS492176  BNP PARIBAS ISSUANCE BuLL 195000 Frs M 19500 2011212019 09 e ovem 48
8 NL0012165302 BNP PARIBAS ISSUANCE BEAR 24 546.5 FTSE MIB 23810.1  18/12/2020 06 1.22% 24.19% 48
O NI0S92  BNP PARIBAS ISSUANCE BEAR 217500 Frs M 217500 2000912019 06 Vi osame
10 NL0013408545 BNP PARIBAS ISSUANCE BULL 18 000.0 FTSE MIB 18000.0  20/09/2019 06 117% 26.54% 52
FIRST TEN LEVERAGE CERTIFICATES CLASS B IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Type Strike Underlying Barrier Expiration Turnover % TOT % CUM  Trades
o eurm
1 DE0O0SG2ONTS SOCIETE GENERALE ISSUER BuLL . FTSE MIB NET-OF-TAX (LUK TR auomoss 1371 2000  2092%
2 DE000SG20NU4 SOCIETE GENERALE ISSUER BEAR - FTSE MIB GROSS TR 31/12/2099 136.5 20.82% 41.74%  unitii
3 Deoooivaonse UNICREDIT BANK BuLL . \TALIA LEVA 7 LONG om0 8 Som  a7eis 1208
4 LU1490163091 SOCIETE GENERALE ISSUER BULL - FTSE MIB NET-OF-TAX (LUX) TR 18/06/2021 27.0 4.12% 51.93% 3430
5 DECOOWORLF2 VONTOBEL FINANCIAL PRODUCTS GMBH BuLL © 7XLONG INDEXLINKED TO BUND FUTURE V2 00 2 Joan  tseew 16
6 LU1490163331 SOCIETE GENERALE ISSUER BEAR - FTSE MIB GROSS TR 18/06/2021 228 3.47% 59.34% 3509
7 DEOOOVNOARM VONTOBEL FINANCIAL PRODUCTS GMBH BuLL . e 181972020 101 Jom 2 1010
8 NL0012666408 BNP PARIBAS ISSUANCE BEAR - FUTURE SU FTSE MIB 1711212021 154 2.35% 64.61% 1118
o NLO0I2666390 AP PARIBAS ISSUANCE BuLL . FOTURE SU FTSE Wi 17912021 123 234 o 1366
10 LU1434170186 SOCIETE GENERALE ISSUER BULL - 'WTI FUTURES X7 LEVERAGED INDEX 18/06/2021 135 2.07% 69.01% 3990
FIRST TEN PROTECTION CERTIFICATES IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Marketing Protection Underlying Participation Cap Expiration  Turnover %TOT %CUM Trades
Name vel Date eur m
1 X$1940202440 BANCA IMI STANDARD EURO STOXX 50 NO NO  20/02/2026 388 1457% 14.57% 2581
> imooosasatse RANCA 1Ml STANDARD FURD STOXX 50 "o No 71032026 370 1360 2nacn 2312
3 XS1940202366 BANCA IMI STANDARD SMI NO NO  24/02/2025 198 7.46% 35.91% 1487
4 imooososoosn BANCA AKROS TARGET CEDOLA 276 DEUTSCHE BANK "o No 200372020 169 63 a226% 675
5 1T0005137556 BANCA AKROS TARGET CEDOLA 34182 EURO STOXX 50 NO NO  15/10/2021 129 4.84% 47.10% 708
6 imooosiaonis RANCA AKROS TARGET CEDOLA 213075 Frse i o No 17212021 115 4w siaw 63
7 344921 BANCA IMI EOUITY PROTECTION 31901 EURO STOXX 50 100.00% 14500 23/10/2023 108 4.06% 55.48% 255
5 imoooso1zsis BANCA AKROS TARGET CEDOLA 16101 EURO STOXX SELECT DIVIDEND 30 INDEX o No 150002023 107 400 o 759
9 BANCA AKROS TARGET CEDOLA 119 NO NO  18/10/2019 102 3.85% 63.33% 290
10 xs1901204875 BANCA I FOUITY PROTECTION FTSEL00/EUROSTOXYS0/SMI 127.000% No 18202023 83 1% 6o a7
FIRST TEN BONUS CERTIFICATES IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Marketing Underlying Barrier Bonus Cap Expiration Turnover %TOT %CUM Trades
Name vur curm
1 XSi839115693  BANCAIMI BONUS CAP EURO STOXKS0 24225 104000 10 1womee 12 1a7a% 137 396
2 X$1940202101 BANCA IMI BONUS CAP 32 104.90% NO  22/02/2023 106 10.24% 23.97% 609
3 XStoadasesr  BANCAIMI BONUS CAP ENGIE 79 104 %% N 2m02i202 a5 Bowe w20% 308
4 XS1937685474 BANCA IMI BONUS CAP. E.ON 5.8 104.85% NO  14/02/2023 8.1 7.79% 39.99% 228
5 IT0003344970  BANCA M BONUS CAP EURO STOXK50 22508 103000 No 12002 85 6o o 160
6 1T0005339558 BANCA IMI BONUS CAP FTSE MIB 12 738.9 104.00% 1.0 12/08/2022 5.9 5.71% 51.94% 195
7 XSIIAMTTD  BANCAIMI BONUS CAP EURO STOXKS0 23087 10275 1o o001 4n aewe s 16
8 XS1915693185 BANCA IMI BONUS CAP ENEL 29 104.50% NO  28/12/2022 4.0 3.85% 60.43% 127
o XSio90adER6S  BANCAIMI BONUS CAP BAVER 0 105000 No  15n1/2022 28 seew eviw 200
10 X$1909183862 BANCA IMI BONUS CAP ENI 78 104.00% NO  05/12/2022 25 2.38% 65.48% 67
FIRST TEN BENCHMARK CERTIFICATES IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Marketing Underlying Expiration Turnover % TOT % CUM Trades
Name Date eur m
1 DEOOOVN9EGH2 VONTOBEL FINANCIAL PRODUCTS GMBH TRACKER 'SOLACTIVE 5G TECHNOLOGY PERFORMANCE-INDEX 11/12/2028 05 28.83% 28.83% 18
> DEOGOVNSCAB? VONTOBEL FINANCIAL PRODUCTS GMBH TRACKER SOLACTIVE BLOCKCHAIN TEGHNOLOGY PERFORMANCEINDEX 311212099 01 77 sess %
3 XS1778816279 SOCIETE GENERALE ISSUER BENCHMARK 0 TRN USD 01 7.02% 4357% 7
4 DEOOOVEZKOB6 VONTOBEL FINANCIAL PRODUCTS GMBH TRACKE SOLACTIVE FU HIGH DIV LOW VOL PERF 1710912023 01 cemn 50 3
5 DEO00DM7J701  DEUTSCHE BANK AG INDEX CERTIFICATE \CTIVE CHINA INTERNET TR 17/10/2019 01 6.08% 56.30% 4
©  DOOOVNOCGO5 VONTOBEL FINANCIAL PRODUCTS GMBH TRACKER SOLACTIVE ARTIFICIAL INTEL LIGENCE PERFORMANCE 240112023 01 oo eroou 1
7 XS1778816436 SOCIETE GENERALE ISSUER BENCHMARK | TRN WORLD INDEX 01 5.74% 67.94% 5
5 XSITTBAIGE10  SOCIETE GENERALE ISSUER BENCHMARK EUROSTOXX BANK TRN 311212099 01 anw 1273 19
9 DEOOOVNIC386  VONTOBEL FINANCIAL PRODUCTS GMBH TRACKER CYBER SECURITY PERFORMANCE-INDEX 16/03/2023 01 4.39% 77.13% 14
10 DEOGOVNSDESS  VONTOREL FINANGIAL PRODUCTS GMBH TRACKER SOLACTIVE BATTERY ENERGY STORAGE PERFORMANCE INDEX o6/1212022 01 sams A0S o
FIRST TEN OTHER CERTIFICATES IN TERMS OF TURNOVER TRADED IN JUNE 2019
ISIN Issuer Marketing Underlying Strike Barrier Expiration Turnover % TOT % CUM  Trades
Name bate . eurm
1 XS1963444465  BANCAIMI switcH GENERALI . 168 1204023 130 e 1i2e% 268
2 DEOOOUY3R5K8  UBS AG EXPRESS BAYER/ING GROUP/NOKIA/UBI - 15/05/2024 7.1 6.20% 17.49% 205
3 To00S311012  BANCA AKROS PREMIUM EUR 5 21363 21363 16121020 &8 o  2asm 73
4 XS1520273118 CREDIT SUISSE PHOENIX AUTOCALLABLE ING/NOKIA/SOCIETE GENERALE/BRITISH AMERICAN - 11/04/2023 2.9 2.51% 25.91% 279
5 XS193920360  BANCA M DOUBLE EXPRESS SANOFI/AXA : 2810012073 23 o 2rome 60
6 1T0005094260 BANCA AKROS AUTOCALLABLE STEP EUROSTOXX BANKS (P) 153.5 17/04/2020 23 2.01% 29.93% 204
7 DE000CZ448Z6  COMMERZBANK AUTOCALL PHOENIX ENEL/ENI/GENERALI/INTESA/FCA - 18/11/2019 21 1.84% 31.77% 168
8 1T0005282204 BANCA AKROS COUPON PREMIUM 0 2156.9 2156.9  16/09/2022 2.0 1.74% 33.51% 149
o XSL0TRIMD  INGBANK ExpRESS GENERALI : 01212020 is Tewn  ssim 167
10 1TO006744830 NATIXIS STRUCTURED ISSUANCE AUTOCALL PHOENIX SOCIETE GENERALE/FCA/ADIDAS/STMICROELECTRONICS - 11/04/2024 15 1.34% 36.46% 162
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names, logos, trade marks, service marks and information (“Information”)
connected with Borsa ltaliana S.p.A. (“Borsa Italiana”).
All reasonable efforts have been made to ensure that the Information in this
documentwas correct at the time of publication. However, Borsa ltaliana Spa
accepts no liability for decisions taken, or systems-related or other work carried out
by any party based on this document. The publication of this document does not
represent solicitation, by Borsa ltaliana, of public saving and is not to be considered
as a recommendation by Borsa Italiana as to the suitability of the investment, if any,
herein described.
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