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Fixed Income Statistics November 2022

FIXED INCOME DAILY TURNOVER
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LISTED BOND TRADING

DEC 2021 OCT 2022 NOV 2022 OCT 2022 NOV 2022 JAN - NOV 2022
LISTED LISTED NEW LISTED LISTED NEW LISTED TRADES TURNOVER TRADES TURNOVER TRADES TURNOVER
END of MONTHND of MONTHGIN of JAN 2END of MONTHGIN of JAN 202 number eurm number eurm number eurm

MARKET SEGMENTS
DMOT - ITALIAN GOVERNMENT BONDS 158 160 34 161 39 446 538 13 385.9 687 807 25652.3 3805026 142 604.4
DMOT - BONDS 57 45 1 45 1 7 955 103.5 7 180 89.9 65 131 829.3
EUROMOT 1169 1210 166 1210 173 51 570 722.0 53 860 810.3 483 998 6 868.8
EXTRAMOT 638 581 54 575 56 1469 50.9 1852 57.3 10 374 416.0
of which BONDS IN DISTRIBUTION - - 3 - 3 - - - - 580 100.7

TOTAL 2022 1996 255 1991 269 507 532 14 262.3 750 699 26 609.7 4 364 529 150 718.4
ISSUERS
ITALIAN GOVERNMENT BONDS 158 160 34 161 39 446 538 13 385.9 687 807 25652.3 3805 026 142 604.4
EUROBONDS REPUBLIC OF ITALY 9 9 - 9 - 2735 59.0 2945 64.7 23636 690.0
FOREIGN PUBLIC DEBT 476 503 67 506 71 19 869 257.4 21389 322.5 166 435 2307.3
SUPRANATIONAL ENTITIES 488 498 69 495 70 17 469 259.7 16 080 221.7 179 844 2390.1
BANKS 350 318 30 317 32 12 495 200.0 14 291 251.4 108 972 1702.3
CORPORATE (*) 485 447 42 440 42 8426 100.4 8187 97.2 80 616 1024.4
ABS 56 61 13 63 15 - - - - - -

TOTAL 2022 1996 255 1991 269 507 532 14 262.3 750 699 26 609.7 4 364 529 150 718.4
(*) BOC and BOP are included
TYPE OF STRUCTURE
PLAIN VANILLA 1631 1602 202 1596 210 49 264 711.9 52 468 828.3 445 622 6 660.1
STRUCTURED INTEREST RATE 192 197 17 197 18 10 657 145.8 9 540 111.7 105 349 1310.9
INFLATION LINKED 27 28 2 28 2 895 15.2 780 15.1 6110 102.7
INDEX LINKED 7 5 - 5 - 139 2.8 93 2.2 2105 33.0
EQUITY LINKED 1 - - - - - - - - - -
FUND LINKED 3 1 - 1 - 21 0.5 3 0.1 124 5.4
COMMODITY LINKED 1 1 - 1 - 10 0.2 1 0.0 42 1.0
CURRENCY LINKED 2 2 - 2 - 8 0.1 7 0.1 151 0.9
ITALIAN GOVERNMENT BONDS 158 160 34 161 39 446 538 13 385.9 687 807 25652.3 3805 026 142 604.4

TOTAL 2022 1996 255 1991 269 507 532 14 262.3 750 699 26 609.7 4 364 529 150 718.4
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ISSUERS - MOST TRADED BON

IN TERMS OF TURNOVER

ITALIAN GOVERNMENT BONDS - NOVEMBER 2022

ISIN DESC eur m

IT0005517195 BTP ITALIA NV28 EUR 12 227.5
1T0003934657 BTP-1FB37 4% 649.8
1T0005518128 BTP TF 4,40% MG33 EUR 566.4
1T0005425233 BTP TF 1,7% ST51 EUR 501.4
1T0005482309 BTP TF 0% NV23 EUR 435.4

FOREIGN PUBLIC DEBT - NOVEMBER 2022

TRADES ISIN DESC eur m TRADES
261 810 DE0001102507 BUND TF 0% AG30 EUR 24.9 39
23317 ATO000A2HLC4 AUSTRIA TF 0,85% GN2120 EUR 15.5 2694
15930 XS$1968706876 ROMANIA TF 4,625% AP49 EUR 10.8 979
20983 X$1085735899 PORTUGAL TF 5,125% OT24 USD 9.8 609

7 247 X$2538441598 ROMANIA TF 6,625% ST29 EUR 7.3 674

EUROBONDS REPUBLIC OF ITALY - NOVEMBER 2022

ISIN DESC eur m

US465410BG26 ITALY 33USD 5,375 36.2
US465410BZ07 ITALY TF 4% OT49 USD 6.8
US465410AH18 ITALY SET23USD 6,875 6.7
US465410CA47 ITALY TF 1,25% FB26 USD 4.4
US465410CCO3 ITALY TF 3,875% MG51 USD 3.7

SUPRANATIONAL ENTITIES - NOVEMBER 2022

TRADES ISIN DESC eur m TRADES
2310 X$1524609531 EIB TF 5,5% GE23 MXN 8.2 358
46 X$1551882860 EIB MC FB24 USD 6.5 353

309 XS0975634204 EIB TF 3% OT33 EUR 5.8 266

23 X$1507486584 EIB TF NV26 CALL USD 5.6 536

24 XS2249882064 EIB TF 4,75% OT25 BRL 5.5 690

BANKS - NOVEMBER 2022

CORPORATE - NOVEMBER 2022

ISIN DESC eur m TRADES ISIN DESC eurm TRADES

XS$2521873328 GS GROUP TF 5% ST32 CALL EUR 81.8 3101 IT0005374043 CDP MC GN26 EUR 30.4 2092

1T0005127508 MEDIOBANCA VALORE TV FLOOR Sl 11.5 873 XS1747134564 CARRARO FIN TF GE25 CALL EUR 6.0 590

1T0005188351 MEDIOBANCA OPERA TF 3,75% GN: 10.6 753 XS2049317808 IVS GROUP TF 3% OT26 CALL EUR 5.4 627

XS$2551322451 INTSANPAOLO TF 6,05% NV25 USD 10.4 600 IT0005108490 AUTOSTRADE TF 1,625% GN23 EUF 5.2 302

1T0005412256 INTSANPAOLO TV EUR3M+4,05 GN: 9.0 25 IT0005503393 KME GROUP TF 5% ST27 CALL EUR 4.9 558
TYPE OF URE - MOST TRADED BONDS IN TERMS OF TURNOVER

PLAIN VANILLA - NOVEMBER 2022

ISIN DESC eur m

1T0003934657 BTP-1FB37 4% 649.8
1T0005518128 BTP TF 4,40% MG33 EUR 566.4
1T0005425233 BTP TF 1,7% ST51 EUR 501.4
1T0005482309 BTP TF 0% NV23 EUR 435.4
1T0005494239 BTP TF 2,5% DC32 EUR 385.5

STRUCTURED INTEREST RATE - NOVEMBER 2022

TRADES ISIN DESC eur m TRADES
23317 IT0005425761 BTP FUTURA NV28 EUR 68.3 2338
15930 1T0005442097 BTP FUTURA AP37 EUR 38.7 2870
20983 IT0005374043 CDP MC GN26 EUR 30.4 2092

7 247 IT0005415291 BTP FUTURA LG30 EUR 26.6 1562
11191 IT0005466351 BTP FUTURA NV33 EUR 24.7 1780

INFLATION LINKED - NOVEMBER 2022

INDEX LINKED - NOVEMBER 2022

ISIN DESC eur m TRADES ISIN DESC eurm TRADES

IT0005517195 BTP ITALIA NV28 EUR 12 227.5 261 810 X$1233613188 WORLD BANK MC LG23 USD GREEN 1.5 55

1T0005410912 BTP ITALIA MG25 EUR 382.8 10973 X$1917880285 WORLDBANK SUSTAINABLE MC INC 0.6 37

IT0005497000 BTP ITALIA GN30 EUR 209.8 9200 CH0524993752 CS OC IND LINK ST23 USD 0.1 1

1T0005217770 BTP ITALIA OT24 EUR 171.0 3758

IT0005174906 BTP ITALIA AP24 EUR 152.3 3588

EQUITY LINKED - NOVEMBER 2022 OTHERS (*) - NOVEMBER 2022

ISIN DESC eur m TRADES ISIN DESC eurm TRADES
CH0491326630 CS OC FD LINK MZ23 USD 0.1 3
X$2114121192 GS FIN CORP TF MG25 EUR 0.1 7
CHO0493463738 CS OC COM LINK FB23 USD 0.0 1
(*) Fund Linked, Commaodity Linked and Currency Linked are included

News

In November, on MOT market 5 Italian Government bonds and 7 instruments were listed; whereas on the ExtraMOT market 2 instruments were listed.
Here below the list of financial instruments admitted to tradina on the ExtraMOT Professional Seaments of ExtraMOT market at request of the issuer:

€312 500 000 Class A1 Residential Mortaaaes Asset Backed Floatina Rate Partly Paid Notes due December 2064 (IT0005521353)
€312 500 000 Class A2 Residential Mortaaaes Asset Backed Fixed Rate Partly Paid Notes due December 2064 (1IT0005521361)
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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 en
information provided. Mo information set out or referred to in this publication shall form the basis of any contract.
The creation of nghts and obligations in respect of financial products that are traded on the exchanges operated
by Euronext’s subsidiaries shall depend selely on the applicable rules of the market operator. All proprictary
rights and interest in or connected with this publication shall vest in Euronext. Mo part of it may be redistributed
or reproduced in any form without the prior written permission of Euronext. Euronext disclaims any duty to
update this information, Euronext refers to Euronext N.V. and its affiliates. Infermation regarding trademarks
and intellectual property rights of Euronext is located at www.euronext.comyterms-use.

© 2022 Euronext N.V. - All rights reserved




