ISIN

1T0000966017

1T0001200390

XS1062900912

XS51109765005

1T0005143653

XS1311440082

XS1508450688

XS1428773763

XS1796209010

XS2013745703

XS1700435453

XS1725580622

1T0005374043

XS1784311703

XS1941841311

XS2056491587

Description

INTESA S. PAOLO ZC
08/01/2027

INTESA SANPAOLO
ZC 17/02/28

GENERALI 4,125%
SUB 04/05/2026

INTESA S.PAOLO
3,928% 15/9/26SUB

ICCREA BANCA TM
16/11/2025

GENERALI TM SUB
CALL 27/10/47

UNICREDIT 2,125%
24/10/26

GENERALI TM SUB
CALL 8/6/48

GOLDMAN SACHS 2%
22/03/2028

BCO BILBAO GREEN
1,00% 21/06/26

BANCA IFIS TM
17/10/27 SUB CALL

UNIPOL 3,5% 29/11/27
CALL

CASSA DDPP TM
28/06/2026

UNIPOL 3,875%
01/03/2028 SUB

GENERALI 3,875%
29/01/2029 SUB

GENERALI GREEN
2,124% 1/10/30SUB

Maturity

08/01/2027

17/02/2028

04/05/2026

15/09/2026

16/11/2025

27/10/2047

24/10/2026

08/06/2048

22/03/2028

21/06/2026

17/10/2027

29/11/2027

28/06/2026

01/03/2028

29/01/2029

01/10/2030

Trading

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Zero
Coupon

Zero
Coupon

Fixed
rate

Fixed
rate

Mixed
Rate

Mixed
Rate

Fixed
rate

Mixed
Rate

Fixed
rate

Fixed
rate

Mixed
Rate

Fixed
rate

Mixed
Rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon
frequency

6M

1Y

1Y

1Y

1Y

1Y

1Y

1Y

3M

1Y

1Y

1Y

4.13

3.93

3.46

5.50

2.13

5.00

2.00

1.00

3.50

3.92

3.88

3.88

2.12

3.292

3.109

2.551

8.481

5.280

2.216

4.699

2.451

3.043

3.965

2.613

2.450

2.978

2.970

3.120

Bid

quantity

100,000

100,000

100,000

100,000

50,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000

200,000

100,000

200,000

Bid
price

95.58

92.751

100.5

101.201

99.63

104.01

99.91

105.1

98.95

98.66

106.4

101.79

101.001

102

102.77

Ask
price

98.85

95.08

101.139

101.499

100.94

105.25

100.069

105.62

99.95

100.01

108.24

102.27

101.4

102.55

103.439

96.249

Ask

quantity

100,000

100,000

100,000

100,000

50,000

100,000

200,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000

Sl Ask Var Data

proposals

(ask) yield % sheet
1 0.958
1 2.195
1 1.923
1 2.218
1 -9.329
1 5.185
1 2.055
1 4.662
1 2.019
1 0.982
1 3.041
1 2.379
1 1.860
1 2.737
1 2.758
1 2.950



Descripion | Matary | Iring S e e O R - R 0 o Bl e
XS2397352662 11%(/30}}%‘053’[5[}]3 caLL | 18/012032  EUR paxed | 1y 475 4512 100,000  101.251 101.839 100,000 1 4.403
IT0005447039 {)Cl/coilfé‘o%‘NCAs/UP 01/07/2026 EUR axed  6M 2.20 2.867 90,000  99.55  99.699 20,000 2 2646  +0.47
XS2271367315 ?ZgllcnggadBT&LL 14/01/2031 EUR g’t‘;’d 1Y 3.25 3.573 100,000 98475 101217 100,000 1 2.993
XS2227196404 gg(leg;gg%zgmm 08/09/2027 EUR Fxed gy 1.00 2.482 100,000 97.31 9746 100,000 1 2.398
XS2264034260 ?g/Elfl{/goA%C?UTBMCAL 30/11/2030 EUR Med 1y 56 3.624 100,000 100 100.249 100,000 1 3.569
XS2358835036 g@g&gg%ggc ALl 290612031 EUR xed gy 2.88 3.058 100,000  99.05 100599 100,000 1 2.758
XS2365097455 ggr;lsc(g f;%/lwsz%CIAL 15/07/2026  EUR Fxed —py 0.88 2.305 200,000 98971  99.09 100,000 1 2.138
XS1752894292 %?Egggﬁffgégv 18/01/2028 EUR Mixed gy 7.71 3.500 100,000  108.898 110302 100,000 1 2.886
XS2101558307 }JSI\/I(I)(;FZEO];;TC%L sup  15/01/2032 EUR paxed | 1y 2.73 0.571 200,000 99.86  100.069 200,000 1 0.536
XS2104968404 gg}é‘fﬁgg 1.80% 20/01/2030 EUR Fxed oy 1.80 2.918 250,000 95591  96.299 250,000 1 2.734
XS2317069685 {)I?I%E:?GS}%/%EEN 16/03/2028 EUR red |y 0.75 2.529 100,000 9591  96.059 100,000 1 2.462
XS2325743990 ?&E;EZC%I;\ESND 31/03/2027 EUR axed qy 1.38 1.763 100,000  99.451 99599 100,000 1 1.657
XS2237434803 555%&5“ 3.25% 23092030 EUR Fxed gy 3125 AT 100,000 10242 10332 100,000 1 2.523
XS$2201857534 SEI;;,E%I%%UBCAL 14/07/2031 EUR f:t‘gd 1Y 2.43 3.371 100,000  95.161  96.739 100,000 1 3.057
X51603892149 li’fg%(;’/flz‘lwsgﬁg‘(};f 27/04/2027 EUR rF:t‘:d 1Y 1.88 2.540 100,000  99.02 1007 100,000 1 1.402
XS2270393379 gg%aﬁogeglc/l;é 09/01/2026  EUR Fixed —y 1.88 2.989 100,000  99.751  99.999 100,000 1 1.852




Descripion | Matary | Iring S e e O R - R 0 o Bl e
FRO01400CRG6 gﬁggﬁ%‘ﬁ 4875% " 51/09/2028 EUR red |y 4.88 3.051 50,000 10501 10524 50,000 1 2970 0.7
XS1750986744 ]151‘1‘%,}:11% /S/P;%I\IC AL 160092026 EUR Fxed oy 1.13 3.757 200,000 97702 100.201 200,000 1 0.899
XS2066706735 ]151‘1‘%0}:111\; /513/5320 o 17102034 EUR f:;gd 1Y 1.13 3.603 100,000 81.26  83.38 100,000 1 3.201
XS2066706909 EI;IESLWSIII\; /Ss}jzsfc AL 17062027 EUR Fxed gy 0.38 3.206 200,000 95513  97.988 200,000 1 1.619
XS2531420656 ggl%(yfg\}a%sg AL 09/032020 EUR Fxed gy 3.88 2.679 200,000  103.801 104.05 100,000 1 2.603
XS2545759099 ISI}TSE:‘?;S'I%%CIAL 13/01/2030 EUR Fxed oy 5.25 2.756 100,000  109.811 110.01 100,000 1 2.709
XS2491620865 Ilg/coléffogélggﬁm 15/03/2027 EUR ixed g 4.50 3.756 150,000 101
FRO01400B1L7 gg%%g%‘ﬁ 475%  06/07/2027 EUR Fxed —y 475 3.120 50,000  102.65 10365 50,000 1 2.527
XS2530053789 GB%I(\)EOISBIQ’I/Z%REEN 13/09/2026 EUR red |y 6.00 2.558 300,000 103.001 1039 150,000 1 1,576
IT0005518698 ;%?ﬁ%‘ogé‘NCA SIUP 98112027 EUR xed M 5.25 2.913 20,000  106.52  106.896 80,000 1 2735 -0.01
XS2289133915 ?gé?g%g? WpEpizie 19/01/2026 EUR red |y 0.33 2.299 100,000 99.52 9955 100,000 1 2.175
X52332589972 o /123222% L 30/04/2026  EUR Fixed oM 1.63 2.791 100,000  99.4 9958 100,000 1 2.440
XS2407593222 IZ%%E/?%EZC?C AL 17/01/2027 EUR g’t‘g‘d 1Y 2.13 5907 100,000 99.89  99.928 100,000 1 2.195
X52443527234 ;%%%%‘%ﬁ%* ™ 20/09/2027 EUR g[;’t‘:d 1Y 6.38 4.550 100,000  103.361 103.799 100,000 1 4310
XS2534908889 ggg?gfgg‘g oL 20/01/2033 EUR ixed gy 8.63 6.735 200,000 110.51 11149 200,000 1 6.572
XS2545425980 g%@%g%‘?ggy 22/01/2027 EUR ixed gy 5.04 4573 100,000  100.61  100.94 100,000 1 4295




Nr. of Nr. of

ISIN Description Maturity B Eupon proposals L Ll Ll — proposals e v L
Currency frequency (bid) quantity price price quantity (ask) yield % sheet

BANCO BPM GREEN Mixed

X52558591967 PO BPH SAEE 21/01/2028 EUR e 1Y 6.00 4.452 150,000 10331 105223 150,000 1 3.568
MEDIOBANCA TM Mixed

XS2563002653 gl D on Ca 07/0212029  EUR e 1Y 463 3.278 100,000 10418 10437 100,000 1 3.218
ILLIMITY BANK Fixed

X52364398753 gl BNC 09/12/2025 EUR Fixe 1Y 6.63 3.232 100,000 10042  100.56 100,000 1 2.226
UNICREDIT T™M Mixed

xs2577053825 o et ML 17/01/2029 EUR e 1Y 4.80 3.215 100,000 10484 10497 100,000 1 3.173

XS2577518488 | DANCAIFIS 6,125% 19/01/2027 EUR Fixed | 4y 6.13 2.795 100,000 104 104549 100,000 1 2.360
19/01/2027 rate
BANCO BPM GREEN Fixed

XS2577572188  y'ancs) o0ty 18/01/2027 EUR Fixe 1y 4.88 2.344 100,000  103.05 10318 100,000 1 2.240
MEDIOBANCA TM Mixed

Xs2431320378 [0 oA 17/07/2029 EUR Mixe 1Y 1.00 2.321 100,000 9533 9559 100,000 1 2.246
UNICREDIT TM Mixed

X52433139966 ot 18/01/2028 EUR e 1Y 0.93 1.809 100,000  98.081 98549 100,000 1 1.591

Xs2433141947 | UNICREDIT 1,625% 18/01/2032 EUR Bbedl gy 1.63 2.958 100,000 92501 9279 100,000 1 2.904
18/01/2032 rate
BPER BANCA TM Mixed

x52433828071 e oo BARES TN 25/07/2032 EUR e 1Y 3.88 3.742 200,000 10073  101.249 200,000 1 3.655
BANCO BPM TM Mixed

xs243a21413  DANEDBERTM 19/01/2032 EUR e 1Y 3.38 3.447 200,000 99.59  101.886 200,000 1 3.037
ICCREA BANCA S/UP Mixed

Im0005479040 o CEEABE 30/12/2026 EUR e 6M 2.20 2.730 80,000 9948  99.625 50,000 1 2605 4022
UNICREDIT GREEN Mixed

xs2360310044  [IEHEDTEORED 05/07/2029 EUR e 1Y 0.80 2.004 100,000  95.001 95799 100,000 1 1.771
[LLIMITY BANK TM Mixed

Xs2361258317 oot e DA 07/10/2031 EUR e 1Y 438 4.339 500,000 10021 1004 100,000 1 4303
B.POP SONDRIO TM Mixed

Xs2411537033  po0F SONTRD 25/02/2032 EUR e 1Y 3.88 3.755 100,000 10065  101.25 100,000 1 3.648
ICCREA BANCA TM Mixed

XS2577533875 5o 20/01/2028 EUR e 1Y 6.88 4562 100,000 104911 105799 100,000 1 4152




ISIN

FR0O01400F0U6

FR0013334695

XS2398807383

X52590759986

X52592650373

X52592658947

XS2597999452

DEOOOA1IHG1K6

FR0013412707

FR0013448859

FR0013476090

XS1074144871

XS1107727007

XS1204154410

XS1402921412

XS1457608286

Description

RCI BANQUE 4,625%
13/7/26 CALL

RCI BANQUE 1,625%
26/05/26 CALL

FINECOBANK TM
21/10/27 CALL

FINECOBANK TM
23/02/29 CALL

INTESA SP GREEN TM
08/03/28 CALL

INTESA SP GREEN
5,625% 08/03/33

MEDIOBANCA TM
14/3/28 CALL

ALLIANZ FIN 3,00%
13/03/2028

RCI BANQUE 1,75%
10/04/26 CALL

SOCIETE GENERALE
0,875% 24/09/29

RCI BANQUE 1,125%
15/01/27 CALL

GOLDMAN SACHS
2,875% 03/06/2026

CITIGROUP 2,125%
10/09/2026

CR. AGRICOLE 2,625%
17/03/27 SUB

JP MORGAN 1,50%
29/10/2026

CITIGROUP 1,50%
26/10/2028 CALL

Maturity

13/07/2026

26/05/2026

21/10/2027

23/02/2029

08/03/2028

08/03/2033

14/03/2028

13/03/2028

10/04/2026

24/09/2029

15/01/2027

03/06/2026

10/09/2026

17/03/2027

29/10/2026

26/10/2028

Trading

Currency

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Fixed
rate

Fixed
rate

Mixed
Rate

Mixed
Rate

Mixed
Rate

Fixed
rate

Mixed
Rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon
frequency

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

1Y

4.63

1.63

0.50

4.63

5.00

5.63

4.75

3.00

1.75

0.88

2.88

2.13

2.63

2.432

1.521

3.306

3.579

3.436

3.451

2.790

2.336

3.212

2.583

2.647

2.569

2.921

2.484

2.744

Bid

quantity

50,000

100,000

100,000

150,000

150,000

100,000

100,000

50,000

100,000

50,000

300,000

100,000

100,000

200,000

200,000

Bid
price

99.52

98.01

104.14

103.231

114.03

102.98

100.47

99.72

91.51

98.25

100.12

99.61

99.59

99.021

96.451

Ask
price

99.73

98.28

104.52

103.689

114.69

103.14

102.37

99.84

93.96

98.4

101.428

100.1

100.6

100.186

98.489

Ask

quantity

50,000

100,000

100,000

150,000

150,000

100,000

100,000

50,000

100,000

50,000

200,000

100,000

100,000

200,000

100,000

Sl Ask Var Data

proposals

(ask) yield % sheet
-0.05
1 2.073
1 1.380
1 3.188
1 3.379
1 3.341
1 3.381
1 1.972
1 2.077
1 2.511
1 2.456
1 0.535
1 2.005
1 2.180
1 1.315
1 2.022



. Nr. of . . Nr. of
ISIN Description Maturity g Jarihigy Eupon proposals Bld. B.l . A.Sk ASk. proposals ASk \Lar L
urrency frequency (bid) quantity price price quantity (ask) yield ) sheet

XS1538284230 ~ CR-AGRICOLE 1,875% o415 0076  EUR Bbed gy 1.88 2.821 100,000 98.93  99.7 100,000 1 2137
20/12/26 rate
INTESA SANPAOLO Fixed

XS1785340172 | peeoh Sore 20/03/2028 EUR Fixe 1Y 1.75 2.514 100,000 9823 9837 100,000 1 2453
CASSA CENTRALE TM Mixed

Xs2585064476 oo CENH 16/02/2027 EUR e 1Y 5.89 5.117 100,000 10103  101.17 100,000 1 5.005
UNICREDIT TM Mixed

xs2588885025 | teRh 16/02/2029 EUR e 1Y 445 3.254 150,000 103741 104.409 150,000 1 3.044
INTESA SANPAOLO Fixed

X52022424993  oent BT 04/07/2029 EUR Fixe 1Y 1.75 2.683 100,000 96751 9691 100,000 1 2.636
INTESA SANPAOLO Fixed

XS2081018629 | o io o0 19/11/2026  EUR Fixe 1Y 1.00 2.273 100,000  98.66  98.75 100,000 1 2.187

X$2000859252  MEDIOBANCA0.875% 15,61 9006  EUR Fixed | 4y 0.88 2.241 100,000 99.68  99.75 100,000 1 1.940
15/01/2026 rate
INTESA S.P. T™M Mixed

XS2580361240 o0 o S OALL 20/02/2034 EUR e 1Y 6.18 4910 200,000 10851  109.34 200,000 1 4793
MEDIOBANCA 2,30% Mixed

XS2262077675  poiol oAb 23/11/2030 EUR e 1Y 2.30 2.352 250,000 99.75 100 250,000 1 2.300

DE000ATUDWN5 ~ SIEMENS FIN2.875% 1 4/030028  EUR Fixed 4y 2.88 2.499 50,000 10085 1035 50,000 1 1.369
10/03/2028 rate
COMMERZBANK Fixed

DE000CZ4OLDS 4ot e s 23/03/2026  EUR Fixe 1Y 4.00 3.077 50,000 10035  101.05 50,000 1 1.430
COMMERZBANK Fixed

DE000CZAOLWS ot s 30/03/2027  EUR Fxe 1Y 4.00 2.696 50,000 1018 1031 50,000 1 1.787
RCI BANQUE 4,875% Fixed

FRO01400KY69 o 008 AU 02/10/2029 EUR Fxe 1Y 4.88 3.562 50,000 10475 10725 50,000 1 2.903

IT0005561367 BANCA IFIS 6,875% 13/09/2028 EUR Fixed |,y 6.88 3.198 100,000  110.001 111.606 100,000 1 2.652
13/09/2028 rate
RCI BANQUE 4,50% Fixed

FRO01400H203 g B0 06/04/2027 EUR Fixe 1Y 450 2.922 100,000 1022 10236 100,000 1 2.811
GENERALI GREN 5,8% Fixed

Xs2468223107  gpinfals OF 06/07/2032 EUR Fxe 1Y 5.80 3.744 200,000 111.971 113.249 200,000 1 3.542




Descripon | Maturty | J12dg e e e O R - R 0 o Bl e
XS2609970848 Sggg%‘&ﬁ?ggjm AL 20042033 EUR red |y 5.40 3.852 200,000 109.88 11144 200,000 1 3.625
XS2332590475 ?(f/i}zﬁzlgscoﬁu 30/04/2029 EUR Fixed oM 2.13 3.428 100,000 95711  96.64 100,000 1 3.140
XS2363719050 ?&Alg%ﬂlszgl‘éiﬂo 13/07/2027 EUR ed 1y 1.25 1.098 100,000  99.03  99.19 100,000 1 1.003
XS2678749990 ?Sgggéég%gi 527% " 12/00/2033 EUR Fxed gy 5.27 3.952 200,000 10879  111.06 200,000 1 3.633
IT0005523896 gfgg{/lzagggﬁm 01/02/2028 EUR Med 1y 6.13 4510 150,000  103.491 105772 150,000 1 3.472
10005549479 DARCO 113‘51\(41/;&\4(: AL 140062028 EUR xed gy 6.00 4178 150,000 104536 106.477 150,000 1 3.418
XS2695047659 giggggg%%ggc& 26/09/2028 EUR ixed gy 5.50 3.595 100,000 1052 10575 100,000 1 3.402
XS2558395351 g}ng;A’%legﬁf/{fé‘éAL 22/11/2026  EUR Fxed —y 3.63 3.334 50,000  100.3 1029 50,000 1 0.925
XS2606341787 g;gggggg%i?ﬁ ™ 30052029 EUR paxed | 1y 5.63 3.705 150,000  106.401 107.299 150,000 1 3.446
XS2625195891 IGI%SEAI\II‘IL};QO@%/ZG 19/05/2026 EUR Fxed oy 4.00 2.229 100,000 10098  101.09 100,000 1 2.039

INTSANPAOLO Fixed
XS2625196352  GREEN 4,875% 19/05/2030 EUR Fixe 1Y 4.88 2.828 100,000  108.651 108.87 100,000 1 2.779

19/5/30
XS2625968693 ZBQ’/[;"{ /53\215'25% 22/11/2026  EUR Fxed —py 3.25 0.04
XS2673808486 f;%so/fzséjgg%?m 20/08/2027 EUR Fxed —y 438 2.405 100,000 103521 103.839 100,000 1 2.233
XS2673808726 ?&%%;jzséjgg;‘;?o 20/08/2031 EUR Fxed —py 5.13 3.011 100,000 111.181 111429 100,000 1 2.967
XS2533094400 12\41%3012%;15\1%3,40% 21/10/2026 EUR Fxed —py 3.40 2.557 120,000  100.82  100.89 110,000 2 2485  -0.06
XS2802892054 g%%ggggz‘*'cfi’f’ 27/09/2032 EUR Fxed oy 413 3.915 50,000 10125 10375 50,000 1 3.506




. Nr. of . . Nr. of
ISIN Description Maturity B Eupon proposals Bld. B.l . A.Sk ASk. proposals ASk \Lar L
Currency frequency (bid) quantity price price quantity (ask) yield ) sheet

ICCREA BANCA SOC. Mixed

XS2758880798 e iR 05/02/2030 EUR e 1Y 425 3.301 100,000 10377  105.348 100,000 1 2913
MONTE PASCHI TM Mixed

XS2785686523  yi o oL 15/03/2029 EUR e 1Y 475 3.628 100,000 103551 105.352 100,000 1 3.073
TAMBURI INV 4,625% Fixed

XS2799786848 i p O 21/06/2029 EUR Fxe 1Y 463 4.036 50,000  101.95  102.95 50,000 1 3.743
CASSA DDPP TM Mixed

IT0005568719 gt 04/12/2029 EUR e 3M 5.00 4386 100,000 102301 103.069 100,000 1 4.184
BPER BANCA TM Mixed

1T0005561243 1092029 CALL 11/09/2029 EUR e 1Y 5.75 3.576 150,000  107.651 108.499 150,000 1 3.353

X$2625968347  DMWFINANCE 3,25% 9510912030 EUR Fixed |,y 3.25 2.889 100,000 101573 10417 100,000 1 2311
22/07/2030 rate
BMW FINANCE Fixed

XS2625968776 3 iy o003 22/05/2035 EUR Fixe 1Y 3.63 3.634 50,000  99.91  102.35 50,000 1 3.333
BPER BANCA TM Mixed

IT0005583460 (e 0on eary  20/02/2030  EUR e 1Y 425 3.330 100,000  103.64 10549 100,000 1 2.880
BANCO BPM TM Mixed

1T0005586729 T8106/2054 SUB CALL  18/06/2034  EUR e 1Y 5.00 4418 200,000 10409 1065 200,000 1 4.090

IT0005565491 ICCREA BANCAS/UP 99092028  EUR Mixed gy 5.25 3.100 100,000 106.685 106.95 30,000 1 3.009
29/09/28 Rate
ICCREABANCA Fixed

X$2987793150  GREEN 3,375% 30/01/2030 EUR 1Y 3.38 3.119 100,000 101 1024 100,000 1 2.770

rate

30/1/30
VOKLSWAGEN FIN TV Floating

XS2880003765 P Ko 14/08/2026 EUR Hloa 3M 2.58 2.460 100,000  100.11 10022 100,000 1 2323
CASSA DDP 3,875% Fixed

1T0005603284 oo 12/07/2031 EUR Fixe 1Y 3.88
BANCO BPM T™ Mixed

1M0005623837  pen S IN 26/11/2036 EUR e 1Y 450 2.289 200,000 103.12 10557 200,000 1 2.030
DB TM GREEN Mixed

DEOOODLIOWL7 o o oL 23/02/2028 EUR e 1Y 1.88 2.504 100,000  98.6 99.65 100,000 1 2.034
FIRST CAPITAL 5,75% Fixed

IT0005665507 ¢/ ar 06/02/2029 EUR Fixe 1Y 5.75 5.242 100,000 1015 10275 100,000 1 4.827 PDF




