ISIN Description Maturity | Currency

Coupon Coupon Bid A& Ofl Bid Bid Ask Ask NI Ofl Ask Var © Data
f % jeld | Proposais antit; rice rice antit proposals ield At sheet
requency ) yie (bid) quantity | pri pri quantity el yi

1T0001174611

1T0001278511

1T0001444378

1T0003256820

1T0001086567

1T0004545890

1T0004286966

1T0003535157

IT0003745541

IT0003934657

1T0004513641

1T0004532559

1T0004644735

1T0004735152

BTP 1 NV
27 6,5%

BTP 1 NV
29 5,25%

BTP 1 MG
31 6%

BTP 1 FB 33
5,75%

BTP 1 NV
26 7,25%

BTPi 15 ST
41 2,55%

BTP 1 AG 39
5%

BTP 1 AG 34
5%

BTPi 15 ST
35 2.35%

BTP 1 FB 37
4%

BTP 1 MZ
25 5%

BTP 01 ST
40 5,00%

BTP 1 MZ
26 4,50%

BTPi 15 ST
26 3,10%

01/11/2027

01/11/2029

01/05/2031

01/02/2033

01/11/2026

15/09/2041

01/08/2039

01/08/2034

15/09/2035

01/02/2037

01/03/2025

01/09/2040

01/03/2026

15/09/2026

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6.50

5.25

6.00

5.75

7.25 3.765

2.55

5.00

5.00

2.35

4.00

5.00

5.00

4.50

3.10

12,000

108.2

-0.0181

0.0274

-0.0346

-0.0789

-0.2437

-0.4067

-0.0297

-0.004

-0.0182

-0.0304



ISIN

1T0004889033

1T0004923998

1T0005004426

IT0005001547

1T0005024234

1T0005090318

1T0005045270

1T0005083057

1T0005094088

IT0005138828

1T0005162828

IT0005170839

1T0005127086

1T0005210650

Description

BTP 1 ST 28
4,75%

BTP 1 ST 44
4,75%

BTPi 15 ST
24 2,35%

BTP 1 ST 24
3,75%

BTP 1 MZ
30 3,50%

BTP 1 GN
251,50%

BTP 1 DC 24
2,50%

BTP 1 ST 46
3,25%

BTP 1 MZ
32 1,65%

BTPi 15 ST
32 1,25%

BTP 1 MZ
47 2,7%

BTP 1 GN
26 1,60%

BTP 1 DC 25
2%

BTP 1 DC 26
1,25%

Maturity

01/09/2028

01/09/2044

15/09/2024

01/09/2024

01/03/2030

01/06/2025

01/12/2024

01/09/2046

01/03/2032

15/09/2032

01/03/2047

01/06/2026

01/12/2025

01/12/2026

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Coupon
frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

6M

Coupon
%

4.75

4.75

2.35

3.75

3.50

1.50

2.50

3.25

1.65

1.25

2.70

1.60

2.00

1.25

Bid
yield

Nr. of

proposals
(bid)

Bid
quantity

Bid Ask Ask
price | price | quantity

Nr. of

proposals
(ask)

Ask o

-0.2704

-0.0199
-0.003
-0.2428
0.165
-0.0197

0.001

-0.0505

Data
sheet



ISIN

1T0005240350

1T0005240830

1T0005246134

1T0005252520

1T0005177909

1T0005217390

1T0005217770

1T0005274805

1T0005273013

1T0005327306

1T0005311508

1T0005340929

IT0005331878

1T0005332835

Description

BTP 1 ST 33
2,45%

BTP 1 GN
27 2,2%

BTPi 15 MG
28 1,30%

CCTEU 15
OT 24

BTP 1 ST 36
2,25%

BTP 1 MZ
67 2,80%

BTP ITALIA
INFL 24 OT
24

BTP 1 AG 27
2,05%

BTP 01 MZ
48 3,45%

BTP 15 MG
251,45%

CCTEU 15
AP 25

BTP 1 DC 28
2,80%

CCTEU 15
ST 25

BTP ITALIA
INFL 21 MG
26

Maturity

01/09/2033

01/06/2027

15/05/2028

15/10/2024

01/09/2036

01/03/2067

24/10/2024

01/08/2027

01/03/2048

15/05/2025

15/04/2025

01/12/2028

15/09/2025

21/05/2026

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Coupon
type

Fixed
rate

Fixed
rate

Fixed
rate

Floating
rate

Fixed
rate

Fixed
rate

Floating
rate

Fixed
rate

Fixed
rate

Fixed
rate

Floating
rate

Fixed
rate

Floating
rate

Floating
rate

Coupon

frequency

6M

2]

M

6M

6M

6M

D

M

6M

D

M

D

M

Coupon
%

2.45

2.20

1.30

4.96

2.25

2.80

0.35

2.05

3.45

1.45

4.81

2.80

4.44

0.55

Bid
yield

Nr. of

proposals
(bid)

Bid
quantity

Bid Ask Ask
price | price | quantity

Nr. of

proposals
(ask)

Ask
yield

Var %

0.0122

-0.0124

0.0358

0.1897

0.0449

0.002

-0.0296

-0.0139

Data
sheet



q Nr. of q q Nr. of
ISIN Description Maturity | Currency HoujEn SoyEon C°‘§p°n ].“)'ld proposals Bld. B.ld A.SR ASk. proposals ASk Var % s
type frequency % yield ) quantity | price | price | quantity (ask) yield sheet

BTP 1 MZ Exed
IT0005358806 g & 5o/ 01/03/2035 EUR Fixe 6M 3.35 0.0408
BTP 01 FB Fixed
IT0005386245 g Jco 01/02/2025 EUR Fixe 6M 0.35 3.735 20,000  97.63 0.002
BTP 15 GE Fixed
T0005390874 50 12 15/01/2027 EUR Fixe 6M 0.85 -0.0522
1T0005363111 BIE1ST49 41/099049  EUR Fixed | g 3.85 4423 10,000 92 -0.5919
3,85% rate
1T0005398406 DL LSTS0 41092050 EUR e Y 2.45 4381 2,000 70.6
2,45% rate
BTP 15 NV Fixed
IT0005345183 505 co) 15/11/2025 EUR Fixe 6M 2.50 -0.0101
1T0005408502 BIEL1LG25 41070025 EUR Fixed | oM 1.85 -0.002
1,85% rate
1T0005365165 DL 1AG29 41080020  EUR Fixed gy 3.00 0.0214
3,00% rate
BTP 1 MZ Exed
0005377152 gy | 0 01/03/2040 EUR Fixe 6M 3.10
1T0005383309 DL LAP30 41010030 EUR Fixed gy 1.35 0.0112
1,35% rate
BTP ITALIA _
IT0005388175 INFL28 OT  28/10/2027 EUR Fixe 6M 0.65
27
BTP 15 LG Fized
IT0005370306 5 5 1507 15/07/2026 EUR Fixe 6M 2.10 0.0092
CCTEU 15 Floating
IT0005350846 G- 15/01/2025 EUR Flog 6M 5.77
BTPi 15 MG Fixed
10005387052 50, 15/05/2030 EUR Fixe 6M 0.40



q Nr. of q q Nr. of
ISIN Description Maturity | Currency HoujEn SoyEon C°‘§p°n ].“)'ld proposals Bld. B.ld A.SR ASk. proposals ASk Var % s
type frequency % yield ) quantity | price | price | quantity (ask) yield sheet

1T0005403396 DL 1AG30 41080030 EUR bt gy 0.95 -0.0116
0,95% rate
BTP 15 NV Fixed

10005282527 5,1 20! 15/11/2024 EUR Fixe 6M 1.45 -0.0091
BTP 01 ST Fixed

IT0005321325 55 ocor 01/09/2038 EUR Fixe 6M 2.95
CCTEU 15 Floating

IT0005428617 g o0 15/04/2026 EUR Floa 6M 4.36

1T0005419848 DL LFB26 1500006 EUR e Y 0.50 -0.0116
0,50% rate
BTP 15 ST Fixed

IT0005416570 50 2> 15/09/2027 EUR Fixe 6M 0.95 0.0097
BTP 15 MZ Fixed

IT0005433690 o 22 15/03/2028 EUR Fixe 6M 0.25 -0.0034
BTP 1 MZ Fixed

IT0005421703 ") o7 01/03/2041 EUR Fixe 6M 1.80

1T0005422801 DIE LAP3L 1640031  EUR dibisnl gy 0.90 -0.4317
0,90% rate

1T0005437147 goT/OPIAPZG 01/04/2026 EUR f:t‘eed 6M 3576 1 250,000  93.6 -0.0117
BTP 1 GN Fixed

IT0005466013 5, 0 gen 01/06/2032 EUR Fixe 6M 0.95 -0.0843

1T0005425233 DL 1STSL 10002051  EUR Fized 6M 1.70
1,7% rate
B Mixed

IT0005425761 FUTURA17  17/11/2028 EUR Ny 6M 0.60 3.766 | 1 10,000  87.812

ate

NV 28

[T0005452089 D1F 15 AG 15/08/2024 EUR Fized 6M 0.003

24 0,0% rate



ISIN

1T0005433195

1T0005410912

1T0005413171

1T0005436693

1T0005436701

IT0005415416

1T0005415291

1T0005438004

1T0005441883

1T0005442097

1T0005449969

1T0005454241

1T0005445306

Description

BTP 1 MZ
37 0,95%

BTP ITALIA
INFL 26 MG
25

BTP 1 DC 30
1,65%

BTP 01 AG
31 0,60%

BTPi 15 MG
510,15%

BTPi 15 MG
26 0,65%

BTP
FUTURA 14
LG 30

BTP GREEN
30 AP 45
1,50%

BTP 1 MZ
72 2,15%

BTP
FUTURA 27
AP 37

BTP 1 DC 31
0,95%

BTP 1 AG 26
0%

BTP 15 LG
28 0,50%

Maturity

01/03/2037

26/05/2025

01/12/2030

01/08/2031

15/05/2051

15/05/2026

14/07/2030

30/04/2045

01/03/2072

27/04/2037

01/12/2031

01/08/2026

15/07/2028

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Coupon
frequency

6M

6M

6M

6M

6M

Coupon
%

0.95

1.40

1.65

0.60

0.15

0.65

1.50

2.15

0.75

0.95

0.50

Bid Ask Ask
price | price | quantity

Data

0,
VLS sheet

-0.4542

-0.1116

-0.3201

0.2293

-0.0194

-0.0583



q Nr. of q q Nr. of
ISIN Description Maturity | Currency HoujEn SoyEon C°‘§p°n ].“)'ld proposals Bld. B.ld A.SR ASk. proposals ASk Var % s
type frequency % yield ) quantity | price | price | quantity (ask) yield sheet

1T0005323032 DIELFB28 1500028  EUR Fixed gy 2.00 -0.0596
2,00% rate
BTP 1 MZ Fixed
110005402117 S1° | 17 01/03/2036 EUR Fixe 6M 1.45
CCTEU 15 Floating
IT0005451361 g oo 15/04/2029 EUR Floa 6M 4.51
BTP 111G 24 Fixed
IT0005367492 {12, 01/07/2024 EUR Fixe 6M 1.75
BTP 15 GE Fixed
IT0005514473 ' (o3 15/01/2026 EUR Fixe 6M 3.50 0.02
1T0005480980 Db LSTS2 41090052 EUR Fixed | o 2.15 0.3443
2,15% rate
BTP Mixed
IT0005466351 FUTURA 16  16/11/2033 EUR 6M 0.75
Rate
NV 33
BTP 15 DC Fixed
IT0005519787 50t 2 ) 15/12/2029 EUR Fixe 6M 3.85 -0.001
BTP 15 FB Fixed
IT0005467482 0 2 15/02/2029 EUR Flxe 6M 0.45 0.0103
BTPi 15 MG Fixed
IT0005482094 5o 15/05/2033 EUR Flxe 6M 0.10
BTP GREEN Fied
IT0005508590 30 AP 35 30/04/2035 EUR 6M 4.00
rate
4,00%
BTP 15 GN Fixed
IT0005495731 g oo 15/06/2029 EUR Fixe 6M 2.80 -0.0041
BTP 1 MZ Fixed
IT0005496770 5o 5 0o/ 01/03/2038 EUR Fixe 6M 3.25
1T0005494239 DL 1DC32 41190032  EUR Fixed | gy 2.50 0.2173
2,50% rate



ISIN

IT0005500068

1T0005497000

1T0005521981

1T0005484552

IT0005518128

1T0005474330

IT0005517195

1T0005491250

1T0005530032

1T0005534141

1T0005542359

1T0005542797

1T0005493298

Description

BTP 1 DC 27
2,65%

BTP ITALIA
INFL 28 GN
30

BTP 1 AP 28
3,40%

BTP 1 AP 27
1,10%

BTP 1 MG
33 4,40%

BTP 15 DC
24 0,0%

BTP ITALIA
INFL 22 NV
28

CCTEU 15
OT 30

BTP 1 ST 43
4,45%

BTP 1 OT 53
4,50%

BTP GREEN
30 0T 31
4,00%

BTP 15 GN
30 3,70%

BTP 15 AG
251,20%

Maturity

01/12/2027

28/06/2030

01/04/2028

01/04/2027

01/05/2033

15/12/2024

22/11/2028

15/10/2030

01/09/2043

01/10/2053

30/10/2031

15/06/2030

15/08/2025

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Coupon

type

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Floating
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

(2]

M

6M

6M

6M

6M

Coupon Bid
% yield

2.65

1.60

3.40

1.10

4.40 3.937

1.60

4.61

4.45

4.50

4.00

3.70

1.20

Nr. of

proposals
(bid)

Bid
quantity

2,000

Bid Ask Ask
price | price | quantity

103.75

Nr. of

proposals
(ask)

Ask
yield

Var %

0.0388

0.0199

-0.0117

0.001

0.0292

-0.1066

-0.0296

-0.0041

Data
sheet



q Nr. of q q Nr. of
ISIN Description Maturity | Currency fCoupon C°‘§p°n ].“)'ld proposals Bld. B.ld A.SR ASk. proposals ASk Var % s
requency % yield ) quantity | price | price | quantity (ask) yield sheet

BTP Short Fied
IT0005534281 Term 28 MZ  28/03/2025 EUR Fixe 6M 3.40 0.001
25 3,40%
CCTEU 15 Floating
IT0005534984 SOt 15/10/2028 EUR Floa 6M 4.66
BTP 15 AP Fixed
IT0005538597 o oo 15/04/2026 EUR Fixe 6M 3.80
BTP ITALIA Fixed
IT0005532723 INFL 14 MZ  14/03/2028 EUR Fixe 6M 2.00
28
BTPi 15 MG Fixed
IT0005543803 g7 dour 15/05/2029 EUR Fixe 6M 1.50
BTP Short Fived
IT0005499311 Term 30 MG 30/05/2024 EUR Fixe 6M 1.75
241,75%
BTP 1 NV Fixed
IT0005544082 53, 00/ 01/11/2033 EUR Fixe 6M 4.35 -0.2554
170005580003 DOT 14 GE 14012025 EUR Zero -0.0041
25A Coupon
170005581506 DOL31LG 39070024  EUR  — 0.0181
24 S Coupon
BOT 13 DC Zero
10005575482 D01 13/12/2024 EUR o on
BTP 15 FB Fixed
IT0005580045 575 o> F 15/02/2027 EUR Fixe 6M 2.95 0.0091
BTP 15 FB Fixed
IT0005580094 5% to 15/02/2031 EUR Fixe 6M 3.50 -0.0381
BTP 1 OT 39 Exed
IT0005562421 |2, 01/10/2039 EUR Fixe 6M 4.15
BTPi 15 MG Fixed
IT0005547812 5ol \0.) 15/05/2039 EUR Fixe 6M 2.40



q Nr. of q q Nr. of
ISIN Description Maturity | Currency fCoupon C°‘§p°n ].“)'ld proposals Bld. B.ld A.SR ASk. proposals ASk Var % s
requency % yield ) quantity | price | price | quantity (ask) yield sheet

IT0005559817 232214 AG 14082024 EUR
BTP Mixed
IT0005547408 VALORE 13 13/06/2027 EUR e 6M 3.25
Rate
GN 27
BTP Short Fied
IT0005557084 Term29 ST  29/09/2025 EUR ® 6M 3.60 0.003
rate
25 3,60%
BTP Mixed
IT0005565400 VALORE 10  10/10/2028 EUR 3M 4.10
Rate
OT 28
BTP 15 ST Fixed
IT0005556011 ¢ 2 15/09/2026 EUR re 6M 3.85 -0.0475
BOT 12 LG Zero
IT0005555963 b0\ 12/07/2024 EUR Conon
BTP 15 NV Fixed
IT0005561888 5’y ;oo 15/11/2030 EUR Fixe 6M 4.00 -0.0389
BOT 14 GN Zero
10005549388 b0\ 14/06/2024 EUR Coon -0.001
BTP 1 MZ Fixed
IT0005560948 5, 5o/ 01/03/2034 EUR Fixe 6M 4.20 -0.0386
BOT 14 OT Zero
IT0005567778 504 14/10/2024 EUR Connon | - 0.0061
BTP Short Fived
IT0005584302 Term 28 GE  28/01/2026 EUR Fixe 6M 2.67
26 3,20%
BOT 14 NV Zero
IT0005570855 50, 14/11/2024 EUR Connon | - -0.0031
BOT 13 ST Zero
IT0005561458 50, 13/09/2024 EUR X



ISIN

IT0005582868

IT0005566408

1T0005594467

1T0005586349

1T0005588881

1T0005595605

1T0005548315

1T0005589046

1T0005554982

IT0005571960

1T0005583486

1T0005592370

IT0005584849

1T0005584856

Description

BOT 14 FB
25 A

BTP 1 FB 29
4,10%

CCTEU 15
AP 32

BOT 14 MZ
25A

BTPi 15 MG
36 1,80%

BOT 14 MG
25 A

BTP 1 AG 28
3,80%

BOT 30 ST
24 S

CCTEU 15
0T 31

BOT 31 MG
24 S

BTP
VALORE 5
MZ 30

BOT 14 AP
25A

BTP 1 LG 29
3,35%

BTP 1 LG 34
3,85%

Maturity

14/02/2025 EUR

01/02/2029 EUR

15/04/2032 EUR

14/03/2025 EUR

15/05/2036  EUR

14/05/2025 EUR

01/08/2028 EUR

30/09/2024 EUR

15/10/2031 EUR

31/05/2024 EUR

05/03/2030 EUR

14/04/2025 EUR

01/07/2029 EUR

01/07/2034 EUR

Currency

Coupon

type

Zero
Coupon

Fixed
rate

Floating
rate

Zero
Coupon

Fixed
rate

Zero
Coupon

Fixed
rate

Zero
Coupon

Floating
rate

Zero
Coupon

Mixed
Rate

Zero
Coupon

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

3M

6M

6M

Coupon Bid

il Bid Bid | Ask | Ask Nr.of | gk ., | Data
proposals o 5 5 A proposals 5 Var %
) quantity | price | price | quantity (ask) yield sheet

% yield
-0.0082
4.10 -0.0155
4.91 -0.0997
-0.0103
1.80
3.80 0.0147
5.01
0.001
3.25 -0.02
-0.0031
2.25 0.0311
2.58 -0.0598



