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MAIN INDICATORS

ETF - DEVELOPED MARKET
ETF - CORPORATE AND GOV BOND
ETF - EMERGING MARKETS

ETF - STYLE

OTHERS

ETC/ETN

TOTAL
of which RFQ

SEPTEMBER 2021

LISTED
END of MONTH

231
221

1434

MONTH
NEW LISTED

[PV

AUM in MT

eurm
31/08/2021
43761.84
43518.35
5519.14
4709.50
11737.79
7 978.60

117 225.21

eurm
30/09/2021

43106.31
44 302.63
5414.31
4688.23
11 612.43
7 860.00

116 983.90

AUGUST 2021

Trades

104 027
96 628
34 361
17 224

139 778

153 943

545961

Turnover
eurm

1692.13
1827.42
373.31
188.87
1187.69
1749.61

7019.01
277.92

Trades

131 747
94171
36 660
21295

160 705

194 293

638871

Turnover
eur m

2490.41
1977.35
444.26
282.67
1517.81
2247.78

8960.28
310.73

JAN - SEP 2021

Trades

1222517
1076 395
393 126
214 683
1748 833
1711117

6366 671

Turnover
eur m

23475.26
21 845.63
5620.43
2988.08

16 331.65
19 571.98

89 833.02
3306.05

MOST TRADED IN THE MONTH BY TRADES AND RELATIVE SPREAD MOST TRADED IN THE MONTH BY TURNOVER AND RELATIVE SPREAD
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Name

WISDOMTREE NATURAL GAS 3X DAILY SHORT
WISDOMTREE NATURAL GAS 3X DAILY LEV
WISDOMTREE S&P 500 VIX 2.25X DAILY LEV
WISDOMTREE EURO STOXX BANKS 3X DAILY LEV.
WISDOMTREE WTI CRUDE OIL 2X DAILY LEV
ISHARES GLOBAL CLEAN ENERGY UCITS ETF
WISDOMTREE FTSE MIB 3X DAILY SHORT
WISDOMTREE FTSE MIB 3X DAILY LEVERAGED
WISDOMTREE CLOUD COMPUT UCITS ETF USD A
ISHARES CORE MSCI WORLD UCITS ETF ACC

Alphab.

3nGS

18IV

IE00B76BRD76
IE00BLRPRGIS

IE0BIGWQN72
IE00B4L5Y983

TRADES
number

16 330

% TOT
2.6%
1.8%
1.5%
1.4%
1.3%
1.2%
1.1%
1.1%
1.0%
0.9%

SPREAD

0.70%
0.50%
0.61%
0.26%
0.18%
0.09%
0.10%
0.09%
0.15%
0.05%

25000 €
0.85%
0.54%
0.75%
0.28%
0.20%
0.10%
0.11%
0.09%
0.17%
0.05%

e N W e

Name

WISDOMTREE WTI CRUDE OIL 2X DAILY LEV
WISDOMTREE NATURAL GAS 3X DAILY LEV.
WISDOMTREE WTI CRUDE OIL

ISHARES CORE MSCI WORLD UCITS ETF ACC
WISDOMTREE FTSE MIB 3X DAILY LEVERAGED
LYXOR FTSEMIB DAI 2X LEV UCITS ETF DIST
WISDOMTREE WTI CRUDE OIL 3X DAILY SHO
WISDOMTREE EURO STOXX BANKS 3X DAILY LEV
ISHARES CORE S& 500 UCITS ETF USD ACC
LYXOR FTSE MIB (DR) - DIST UCITS ETF

1SN

JE00BDDIQ840
IEO0BLRPRGIS
GBOOB15KXV33
1E00B4L5Y983
IE00BSNB3063
FRO010446658
IE00BMTM6C49
IE0BLS09N40
IE00BSBMR087
FRO010010827

TURNOVER

eurm % TOT
188 21%
153 1.7%
143 1.6%
126 1.4%
121 1.4%
103 1.1%
95 1.1%
89 1.0%
83 0.9%
80 0.9%

SPREAD

88O
0.18%
0.50%
0.07%
0.05%
0.09%
0.06%
0.27%
0.26%
0.03%
0.05%

25000 €
0.20%
0.54%
0.07%
0.05%
0.09%
0.07%
0.28%
0.28%
0.03%
0.05%

MOST TRADED IN THE YEAR BY TRADES AND RELATIVE SPREAD

MOST TRADED IN THE YEAR BY TURNOVER AND RELATIVE SPREAD
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s

Name

ISHARES GLOBAL CLEAN ENERGY UCITS ETF
WISDOMTREE WTI CRUDE OIL 2X DAILY LEV
WISDOMTREE NATURAL GAS 3X DAILY SHORT
INVESCO GLOBAL BLOCKCHAIN UCITS ETF A
WISDOMTREE EURO STOXX BANKS 3X DAILY LEV
WISDOMTREE FTSE MIB 3 DAILY SHORT
WISDOMTREE FTSE MIB 3X DAILY LEVERAGED
WISDOMTREE S&P 500 VIX 2.25X DAILY LEV
WISDOMTREE CLOUD COMPUT UCITS ETF USD A
L&G HYDROGEN ECONOMY UCITS ETF

Alphab.

INRG
Lo
3NGs
BCHN
3BAL
arTs
am
VI
weLp

ISIN

IE00BIXNHC34
JE00BDDIQ840
IE00B76BRD76
IE00BGBN6P67
IE00BLSO09N40
1E00B873CW36
IE00BBNB3063
IEQ0BLRPRHO6
TE00BIGWQN72
IE00BMYDM794

TRADES

number
185 249
97 264
87 150
84793
71227
68972
68096
66 914
64246
58 489

% TOT
2.9%
1.5%
1.4%
1.3%
1.1%
1.1%
1.1%
1.1%
1.0%
0.9%

SPREAD

0.08%
0.17%
0.50%
0.27%
0.33%
0.11%
0.10%
0.56%
0.18%
0.22%

25000 €

@ N o n s W

Name

ISHARES GLOBAL CLEAN ENERGY UCITS ETF
WISDOMTREE WTI CRUDE OIL 2X DAILY LEV.
WISDOMTREE WTI CRUDE OIL

WISDOMTREE FTSE MIB 3X DAILY LEVERAGED
ISHARES CORE MSCI WORLD UCITS ETF ACC
WISDOMTREE NASDAQ 100 3X DAILY LEVERAGED
LYXOR FTSE MIB (DR) - DIST UCITS ETF

ISHARES CORE MSCI EM IMI UCITS ETF ACC
LYXOR FTSEMIB DAI 2X LEV UCITS ETF DIST
ISHARES HIGH YLD CORP UCITS ETF DIST

Alphab.

INRG
Lol
CRUD
3.
SWDA
QQQ3
ETFMIB
EIMI
LEVMIB
HYG

ISIN

IEQ0BIXNHC34
JE00BDDIQ840
GBOOB15KXV33
IE00BBNB3063
1E00B4L5Y983
IEQ0BLRPRLA2
FRO010010827
IE00BKMAGZ66
FRO010446658
IE00B66F4759

TURNOVER
eurm % TOT
2242 2.5%
1726 1.9%
1159 1.3%
1104 1.2%
1024 1.1%
939 1.0%
937 1.0%
875 1.0%
778 0.9%
765 0.9%

880
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TRADING BY SIZE OF TURNOVER

SIZE OF TURNOVER AUGUST 2021 SEPTEMBER 2021 YEAR 2021
Trades Turnover eur m Trades Turnover eur m Trades % TOT Turnover eur m % TOT
- 500 84 909 17.8 93179 20.4 877 871 13.8% 194.8 0.2%
500 1 000 50 634 37.4 56 391 41.8 560 982 8.8% 418.0 0.5%
1000 2000 78 062 112.6 85826 123.3 882 592 13.9% 1264.1 1.4%
2000 3 000 54 120 133.3 62436 153.9 616 050 9.7% 1514.5 1.7%
3 000 4000 33296 115.4 36 133 125.3 389 810 6.1% 1349.9 1.5%
4000 5000 28 993 131.4 32 809 149.0 350 505 5.5% 1586.1 1.8%
5000 6 000 23 464 127.5 28 056 152.2 285 635 4.5% 1552.5 1.7%
6 000 7 000 16 019 103.8 17 565 113.9 195 091 3.1% 1260.7 1.4%
7 000 8 000 14 406 107.8 17 160 128.5 179 007 2.8% 1339.8 1.5%
8 000 9 000 10 267 87.2 14 551 123.6 134 251 2.1% 1138.1 1.3%
9 000 10 000 13 247 127.5 16 821 161.7 156 375 2.5% 1502.3 1.7%
10 000 15 000 42 688 513.3 52 560 631.9 513 999 8.1% 6196.7 6.9%
15 000 20 000 21812 380.2 28 744 498.6 260 059 4.1% 4518.1 5.0%
20 000 25 000 14 849 326.4 17 527 389.0 186 343 2.9% 4115.2 4.6%
25 000 30 000 9592 260.5 13 624 369.4 123 221 1.9% 33375 3.7%
30 000 35 000 5695 183.8 7472 241.5 75 974 1.2% 2451.9 2.7%
35 000 40 000 4383 165.3 6134 230.1 60 723 1.0% 2281.0 2.5%
40 000 45 000 4 485 190.2 6842 290.4 62 979 1.0% 2667.7 3.0%
45 000 50 000 4111 196.9 5342 255.7 55218 0.9% 2644.8 2.9%
50 000 75 000 14 392 842.4 18 647 1096.9 192 773 3.0% 11 321.1 12.6%
75 000 100 000 5750 497.7 7 096 616.9 72 156 1.1% 6245.2 7.0%
100 000 125 000 3416 372.6 4731 517.0 47 276 0.7% 5173.3 5.8%
125 000 150 000 1880 257.5 2251 307.0 21995 0.3% 3012.9 3.4%
150 000 5491 1730.5 6974 2222.4 65 786 1.0% 22 746.7 25.3%
TOTAL 545 961 7 019.0 638 871 8 960.3 6 366 671 89 833.0
TRADING EVOLUTION
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Turnover Daily Average (eur m H Trades Daily Average
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PREAD

SPREAD
BBO 5000 € 15000 € 25000 €
SPREAD % OBSER SPREAD % OBSER SPREAD % OBSER SPREAD % OBSER

ETF - DEVELOPED MARKET 0.10% 99.98% 0.10% 99.97% 0.10% 99.97% 0.11% 99.96%
EQUITY ITALY 0.08% 99.95% 0.08% 99.96% 0.08% 99.96% 0.09% 99.96%
EQUITY EUROPE - REGIONAL 0.09% 99.98% 0.09% 99.98% 0.10% 99.98% 0.10% 99.97%
EQUITY EUROPE - SINGLE COUNTRY 0.10% 99.98% 0.11% 99.98% 0.11% 99.98% 0.11% 99.95%
EQUITY WORLD 0.11% 99.98% 0.11% 99.98% 0.12% 99.98% 0.12% 99.94%
EQUITY NORTH AMERICA 0.08% 99.97% 0.08% 99.97% 0.09% 99.97% 0.10% 99.96%
EQUITY PACIFIC 0.16% 99.99% 0.17% 99.99% 0.17% 99.98% 0.18% 99.98%
EQUITY SHORT (DEVELOPED) 0.08% 99.99% 0.08% 99.99% 0.08% 99.99% 0.08% 99.98%
BUYWRITE - COVERED CALL 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
LEVERAGED LONG 0.08% 99.95% 0.08% 99.95% 0.08% 99.95% 0.08% 99.95%
LEVERAGED SHORT 0.13% 99.96% 0.14% 99.96% 0.15% 99.79% 0.15% 99.73%
PROTECTIVE PUT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
ETF - EMERGING MARKETS 0.19% 99.99% 0.19% 99.98% 0.20% 99.96% 0.21% 99.93%
EQUITY EMERGING - AFRICA/MIDDLE EAST 0.86% 100.00% 0.92% 100.00% 0.93% 99.31% 0.91% 98.32%
EQUITY EMERGING - ASIA 0.23% 99.98% 0.24% 99.98% 0.25% 99.95% 0.26% 99.92%
EQUITY EMERGING - CENTRE/SOUTH AMERICA 0.47% 99.99% 0.50% 99.98% 0.52% 99.94% 0.53% 99.91%
EQUITY EMERGING - EAST EUROPE 0.24% 99.98% 0.25% 99.97% 0.26% 99.97% 0.26% 99.96%
EQUITY EMERGING - WORLD 0.13% 99.99% 0.14% 99.98% 0.14% 99.97% 0.14% 99.95%
EQUITY SHORT (EMERGING) 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
ETF - CORPORATE GOVERNMENT BONDS 0.09% 100.00% 0.09% 99.99% 0.10% 99.99% 0.10% 99.98%
INFLATION 0.11% 100.00% 0.11% 99.99% 0.11% 99.99% 0.11% 99.96%
LIQUIDITY 0.04% 100.00% 0.04% 100.00% 0.04% 99.99% 0.04% 99.98%
CORPORATE BOND - EURO 0.05% 100.00% 0.06% 100.00% 0.06% 100.00% 0.06% 99.99%
CORPORATE BOND - EX EURO 0.17% 100.00% 0.18% 99.99% 0.18% 99.96% 0.19% 99.94%
CORPORATE BOND - EMERGING 0.22% 100.00% 0.23% 100.00% 0.23% 99.99% 0.24% 99.98%
CORPORATE BOND - WORLD 0.16% 99.99% 0.17% 99.99% 0.18% 99.99% 0.19% 99.99%
CORPORATE BOND - HIGH YIELD 0.09% 99.99% 0.10% 99.99% 0.10% 99.98% 0.11% 99.97%
AGGREGATE BOND 0.16% 100.00% 0.16% 99.99% 0.17% 99.98% 0.17% 99.96%
BOND SHORT 0.09% 100.00% 0.09% 100.00% 0.09% 100.00% 0.09% 100.00%
BOND LEVERAGED LONG 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
BOND LEVERAGED SHORT 0.09% 99.99% 0.09% 99.99% 0.09% 99.99% 0.09% 99.99%
GOVERNMENT BONDS - EMERGING 0.16% 100.00% 0.16% 100.00% 0.17% 99.99% 0.18% 99.98%
GOVERNMENT BONDS - EURO 0.04% 100.00% 0.04% 100.00% 0.04% 99.99% 0.05% 99.99%
GOVERNMENT BONDS - ITALY 0.05% 99.99% 0.05% 99.99% 0.05% 99.99% 0.05% 99.99%
GOVERNMENT BONDS - WORLD 0.13% 99.99% 0.13% 99.99% 0.13% 99.97% 0.14% 99.97%
GOVERNMENT BONDS - EX EURO 0.08% 99.99% 0.08% 99.99% 0.08% 99.99% 0.08% 99.99%
ETF - STYLE 0.14% 100.00% 0.14% 99.99% 0.15% 99.99% 0.15% 99.97%
EQUITY STYLE (DEVELOPED) 0.14% 100.00% 0.14% 99.99% 0.15% 99.99% 0.15% 99.97%
EQUITY STYLE (EMERGING) 0.43% 100.00% 0.43% 99.79% 0.44% 99.78% 0.44% 99.53%
ETF - OTHERS 0.16% 99.99% 0.17% 99.97% 0.18% 99.91% 0.18% 99.78%
EQUITY SECTORS (DEVELOPED) 0.13% 99.99% 0.13% 99.99% 0.13% 99.99% 0.14% 99.99%
EQUITY SECTORS (EMERGING) 0.33% 100.00% 0.36% 100.00% 0.39% 99.88% 0.41% 99.70%
EQUITY THEMATIC 0.16% 99.99% 0.18% 99.96% 0.19% 99.87% 0.19% 99.72%
COMMODITIES 0.16% 99.99% 0.16% 99.99% 0.17% 99.98% 0.17% 99.97%
CREDIT INDICES 0.25% 100.00% 0.26% 99.99% 0.29% 99.99% 0.31% 99.99%
REAL ESTATE 0.14% 99.99% 0.15% 99.98% 0.15% 99.97% 0.16% 99.97%
LEVERAGED CREDIT INDICES 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
VOLATILITY INDICES 0.20% 99.97% 0.21% 99.97% 0.22% 99.94% 0.23% 99.85%
CURRENCIES INDICES 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
FLEXIBLE 0.38% 100.00% 0.41% 100.00% 0.46% 100.00% 0.48% 99.84%
MULTI ASSET 0.18% 100.00% 0.20% 99.97% 0.22% 99.35% 0.24% 97.55%
ETF 0.11% 99.99% 0.11% 99.98% 0.12% 99.97% 0.12% 99.95%
Data obtained from 1 minute snapshots of the trading book (5 levels) during trading days of the relevant month.
Market Spread: means the difference between bid and ask prices divided by the mid quote at which it was possible to buy and sell simultaneously the relevant amount.
% Obser: means the percentage of observations at which it would be possible to buy and sell simultaneously the relevant amount.
The average showed is the weighted average on AUM deposited in Monte Titoli is used: it's the average calculated taking into account the AUM (asset under
management) deposited in Monte Titoli.

News

ETFplus AUM reached €116.98bn (+24.36% vs September 2020).

ETF AUM reached €109.12bn (+26.53% vs September 2020).
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ESG INSTRUMENTS DAILY TURNOVER
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MOST TRADED ESG INSTRUMENTS IN THE MONTH BY TRADES AND RELATIVE SPREAD MOST TRADED ESG INSTRUMENTS IN THE MONTH BY TURNOVER AND RELATIVE SPREAD

Name Trading Code ISIN TRADES SPREAD
number % TOT BBO 25000 €
1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG IE00B1XNHC34 7 354 9.8% 0.08% 0.10%
2 L&G BATTERY VALUE-CHAIN UCITS ETF BATT IEO0BFOM2296 3590 4.8% 0.18% 0.23%
3 ISHARES AUTOMAT & ROBOTICS UCITS ETF ACC RBOT IEO0BYZK4552 3306 4.4% 0.11% 0.12%
4 L&G HYDROGEN ECONOMY UCITS ETF HTWO 1E00BMYDM794 2882 3.8% 0.22% 0.33%
5 LYXOR MSCI FUTU MOBIL ESG FILT UCITS ETF ELCR LU2023679090 2775 3.7% 0.31% 0.50%

Name Trading Code ISIN TURNOVER SPREAD
eur m % TOT BBO 25000 €
1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG IEOOB1XNHC34 77.2 9.0% 0.08% 0.10%
2 ISHARES MSCI USA SRI UCITS ETF USD ACC SUAS IE00BYVIRR92 41.9 4.9% 0.10% 0.11%
3 JPM EUR ULT SHORT INCOME EUR A UCITS ETF JEST IEOOBDOMMF62 39.2 4.6% 0.03% 0.04%
4 L&G BATTERY VALUE-CHAIN UCITS ETF BATT IEO0BFOM2Z96 31.5 3.7% 0.18% 0.23%
5 AMUNDI MSCI WORLD SRI UCITS ETF DR WSRI LU1861134382 27.0 3.1% 0.11% 0.11%

MOST TRADED ESG INSTRUMENTS IN THE YEAR BY TRADES AND RELATIVE SPREAD

MOST TRADED ESG INSTRUMENTS IN THE YEAR BY TURNOVER AND RELATIVE SPREAD

Name Trading Code ISIN TRADES SPREAD
number % TOT BBO 25000 €
1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG IEOOB1XNHC34 185 249 20.5% 0.08% 0.10%
2 L&G HYDROGEN ECONOMY UCITS ETF HTWO IE00BMYDM794 58 489 6.5% 0.22% 0.33%
3 L&G BATTERY VALUE-CHAIN UCITS ETF BATT IE00BFOM2Z96 46 088 5.1% 0.18% 0.23%
4 ISHARES HEALTHCARE INNOV UCITS ETF ACC HEAL IE00BYZK4776 34 705 3.8% 0.13% 0.16%
5 ISHARES AUTOMAT & ROBOTICS UCITS ETF ACC RBOT IE00BYZK4552 32258 3.6% 0.11% 0.12%

Name Trading Code ISIN TURNOVER SPREAD
eurm % TOT BBO 25000 €
1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG IEOOB1XNHC34 2242 22.3% 0.08% 0.10%
2 L&G BATTERY VALUE-CHAIN UCITS ETF BATT IE00BFOM2Z96 386 3.8% 0.18% 0.23%
3 ISHARES AUTOMAT & ROBOTICS UCITS ETF ACC RBOT IE00BYZK4552 292 2.9% 0.11% 0.12%
4 ISHARES HEALTHCARE INNOV UCITS ETF ACC HEAL IE00BYZK4776 282 2.8% 0.13% 0.16%
5 JPM EUR ULT SHORT INCOME EUR A UCITS ETF JEST IE00BDIMMF62 270 2.7% 0.03% 0.04%

ESG INSTRUMENTS AUM BY ASSET CLASS
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At the moment the instruments on ETFplus that can be classified as “Sustainable” are all ETFs.

Markets Analysis

Piazza degli Affari, 6 - 20123 Milano

T +39 02724261 | Fax +39 02 8646.4323
e-mail: markets_analysis@borsaitaliana.it
www.borsaitaliana.it
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This publication is for information purposes only and is not a recommendation to engage in
investment activities. This publication is provided “as is” without representation or warranty
of any kind. Whilst all reasonable care has been taken to ensure the accuracy of the content,
Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable
for any loss or damages of any nature ensuing from using, trusting or acting on information
provided. No information set out or referred to in this publication shall form the basis of any
contract. The creation of rights and obligations in respect of financial products that are
traded on the exchanges operated by Euronext’s subsidiaries shall depend solely on the
applicable rules of the market operator. All proprietary rights and interest in or connected
with this publication shall vest in Euronext. No part of it may be redistributed or reproduced
in any form without the prior written permission of Euronext. Euronext refers to Euronext
N.V. and its affiliates. Information regarding trademarks and intellectual property rights of
Euronext is located at www.euronext.com/terms-use

® 2021, Euronext N.V. - All rights reserved.



