ISIN

US465410BG26

US912810RK60

US912828]272

US912810FT08

US912810Q749

US912810RB61

US912810RC45

US912810RM27

US912828XB14

XS1085735899

Description

REP OF
ITALY
5,375%
15/06/33
uUSD

T BOND
2,50%
15/2/45 USD

T BOND 2%
15/2/25 USD

T BOND
4,5%
15/02/36
USD

T BOND
3,125%
15/02/43
USD

T BOND
2,875%
15/05/43
USD

T BOND
3,625%
15/08/43
UsSD

T BOND 3%
15/5/45 USD

T BOND
2,125%
15/5/25 USD

PORTUGAL
5,125%
15/10/2024
uUSD

Maturity

15/06/2033

15/02/2045

15/02/2025

15/02/2036

15/02/2043

15/05/2043

15/08/2043

15/05/2045

15/05/2025

15/10/2024

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed

rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

5.38

2.50

2.00

4.50

3.13

2.88

3.63

3.00

2.13

5.13

4.924

4.773

5.515

4.409

4.757

4.765

4.761

4.770

5.410

5.650

Nr. of

proposals
(bid)

Bid
quantity

100,000

1,150,000

500,000

150,000

150,000

450,000

150,000

450,000

150,000

90,000

Bid
price

103.25

70.32

97.651

100.821

79.93

76.59

85.81

76.72

97.074

99.8

Ask
price

104.999

71.02

97.869

101.3

80.69

77.36

86.57

77.43

97.299

99.85

Ask
quantity

103,000

1,000,000

500,000

350,000

150,000

300,000

150,000

300,000

500,000

100,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.689
1 4.706
1 5.182
2 4.356
1 4.687
1 4.692
1 4.694
1 4.706
1 5.151
1 5.509



ISIN

US912810EW46

US465410BX58

US465410BY32

US912810FMb54

US912828G385

US912810FP85

US912810QN19

US912810QU51

US912810RS96

Description

T BOND
6,00%
15/02/2026
USD

REP OF
ITALY
2,375%
17/10/24
uUSD

REP OF
ITALY
2,875%
17/10/29
UsSD

T BOND
6,25%
15/05/2030
uUsSD

T NOTE
2,25%
15/11/2024
uUSD

T BOND
5,375%
15/02/2031
uUSD

T BOND
4,75%
15/02/2041
USD

T BOND
3,125%
15/02/2042
UsSD

T BOND
2,50%
15/05/2046
USD

Maturity

15/02/2026

17/10/2024

17/10/2029

15/05/2030

15/11/2024

15/02/2031

15/02/2041

15/02/2042

15/05/2046

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

6.00

2.38

2.88

6.25

2.25

5.38

4.75

3.13

2.50

4.869

6.326

5.561

4.541

5.910

4.438

4.679

4.729

4.769

Nr. of

proposals
(bid)

Bid

quantity

150,000

200,000

200,000

150,000

150,000

150,000

150,000

150,000

150,000

Bid
price

101.81

98.577

87.681

108.81

98.417

105.37

100.81

80.91

69.33

Ask
price

102.27

99.347

90.711

109.41

98.881

106.09

102.02

81.67

70.05

Ask

quantity

150,000

200,000

200,000

150,000

150,000

150,000

150,000

150,000

150,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.588
1 4.170
1 4.862
1 4.431
1 4.824
1 4.317
1 4.575
1 4.657
1 4.703



ISIN

US912810RX81

US912810SE91

US912810S]88

US912810SL35

US912828ZB95

US912810RG58

US9128282A70

US912810QE10

US912810RH32

Description

T BOND
3,00%
15/05/2047
USD

T BOND
3,375%
15/11/2048
UsSD

T BOND
2,25%
15/08/2049
uUsSD

T BOND
2,00%
15/02/2050
USD

T NOTE
1,125%
28/02/2027
USD

T BOND
3,375%
15/05/44
USD

T NOTE
1,50%
15/08/2026
USD

T BOND
4,625%
15/02/2040
UsSD

T BOND
3,125%
15/08/2044
uUSD

Maturity

15/05/2047

15/11/2048

15/08/2049

15/02/2050

28/02/2027

15/05/2044

15/08/2026

15/02/2040

15/08/2044

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

3.00

3.38

2.25

2.00

3.38

1.50

4.63

3.13

4.770

4.760

4.743

4.729

4.726

4.765

4.871

4.601

4.763

Nr. of

proposals
(bid)

Bid

quantity

150,000

150,000

150,000

150,000

20,000

150,000

25,000

150,000

150,000

Bid

price

75.47

80.11

63.57

59.65

90.9

82.23

93.06

100.26

Ask

price

76.24

80.82

64.28

60.39

91.08

82.96

93.29

101.03

79.63

Ask

quantity

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.704
1 4.703
1 4.678
1 4.660
1 4.650
1 4.701
1 4.754
1 4.532
1 4.697



ISIN

US912810R]J97

US465410BZ07

US912810F]26

US912810PX00

US912810QK79

US912810REO1

US912810RN00

US9128286B18

US9128286T26

Description

T BOND
3,00%
15/11/2044
USD

REP OF
ITALY
4,00%
17/10/49
uUSD

T BOND
6,125%
15/08/2029
USD

T BOND
4,50%
15/05/2038
USD

T BOND
3,875%
15/08/2040
USD

T BOND
3,625%
15/02/2044
uUsSD

T BOND
2,875%
15/08/2045
uUSD

T NOTE
2,625%
15/02/2029
uUSD

T NOTE
2,375%
15/05/2029
USD

Maturity

15/11/2044

17/10/2049

15/08/2029

15/05/2038

15/08/2040

15/02/2044

15/08/2045

15/02/2029

15/05/2029

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

3.00

4.00

6.13

4.50

3.88

3.63

2.88

2.63

2.38

4.769

6.260

4.514

4.498

4.640

4.760

4.768

4.548

4.537

Nr. of

proposals
(bid)

Bid

quantity

150,000

200,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

Bid
price

77.06

71.45

107.38

100.02

91.35

85.59

74.92

91.95

90.52

Ask
price

77.78

77

107.67

100.32

92.13

86.31

75.64

92.2

90.82

Ask

quantity

150,000

200,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.704
1 5.731
1 4.453
1 4.469
1 4.567
1 4.698
1 4.703
1 4.485
1 4.465



ISIN

US912828YB05

US912828YS30

US9128287948

US912828ZC78

US912810FG86

US912810TM09

US912810TN81

US912810TQ13

US91282CFY21

Description

T NOTE
1,625%
15/08/2029
USD

T NOTE
1,75%
15/11/2029
UsSD

T NOTE
1,50%
15/02/2030
uUsSD

T NOTE
1,125%
28/02/2025
USD

T BOND
5,25%
15/02/2029
USD

T BOND
4,00%
15/11/2042
USD

T BOND
3,625%
15/02/2053
USD

T BOND
3,875%
15/02/2043
UsSD

T NOTE
3,875%
30/11/2029
uUSD

Maturity

15/08/2029

15/11/2029

15/02/2030

28/02/2025

15/02/2029

15/11/2042

15/02/2053

15/02/2043

30/11/2029

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

1.63

1.75

1.50

5.25

4.00

3.63

3.88

3.88

4.692

4.471

4.510

5.508

4.529

4.732

4.663

4.773

4.589

Nr. of

proposals
(bid)

Bid

quantity

150,000

150,000

20,000

150,000

150,000

500,000

150,000

500,000

500,000

Bid

price

86.001

86.98

85.03

96.93

103.01

91.06

83.67

88.97

96.63

Ask

price

87.999

87.26

85.27

97.16

103.55

91.75

84.34

90.28

97.358

Ask

quantity

150,000

150,000

150,000

150,000

150,000

500,000

500,000

500,000

500,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.221
1 4.408
1 4.457
1 5.171
1 4.403
1 4.672
1 4.615
1 4.659
1 4.434



Nr. of . q Nr. of
ISIN Description | Maturity | Currency (eI COI:pOIl proposals Bld. B.l 4 A.Sk ASk. proposals ASk \/;ar patd
frequency % ) quantity price price quantity (ask) yield % sheet

T NOTE
3,875% Fized

US91282CGB19 3ok o 31/12/2029  USD Fixe 6M 3.88 4590 1 250,000 96565 ~ 97.314 250,000 1 4434
USD
T NOTE

Us91282cGias  5:20% 31/01/2030  USD Fixed gy 3.50 4577 1 500,000  94.685 95421 500,000 1 4.423
31/01/2030 rate : : ' : : : :
USD
T NOTE
3,50% Fixed

US91282CGM73  S00%) oo 15/02/2033  USD Fixe 6M 3.50
USD
T NOTE
4,00% Fixed

US91282CGP05 500, o 29/02/2028  USD Fixe 6M 4.00 4687 1 1,500,000 97.65 9839 1,500,000 1 4.467
USD
T NOTE

Us91282cGQe7  L00% 28/02/2030 USD Fixed | oy 4.00 4567 1 500,000 9715  97.89 500,000 1 4417
28/02/2030 rate : : : : : : :
USD
T NOTE

US91282CFx4g  490% 30/11/2024  USD Fixed gy 450 5028 1 1,000,000 99.338  99.834 1,000,000 1 4.872
30/11/2024 rate : : /000, : : 1000, :
USD
T NOTE
3,875% Fixed

US91282CFZ95 oY% o 30112027 USD Fixe 6M 3.88 4721 1 250,000  97.348  97.996 250,000 1 4515
USD
T NOTE

Us91282cGA36  4:00% 15/12/2025  USD Fixed oy 4.00 5177 1 1,250,000 98.291  98.777 1,250,000 1 4.839
15/12/2025 rate ‘ : 250, : : 250, :
USD
T NOTE

I .
US912820GC91  >/875% 31/12/2027  USD dbel gy 3.88 4695 1 300,000 97332  97.98 300,000 1 4.494

31/12/2027 rate
USD



ISIN

US91282CGD74

US91282CGE57

US91282CGG06

US91282CGH88

US91282CGL90

US91282CGN56

US912810FF04

US912810QL52

US912810SP49

Description

T NOTE
4,25%
31/12/2024
USD

T NOTE
3,875%
15/01/2026
UsSD

T NOTE
4,125%
31/01/2025
uUsSD

T NOTE
3,50%
31/01/2028
USD

T NOTE
4,00%
15/02/2026
USD

T NOTE
4,625%
28/02/2025
USD

T BOND
5,25%
15/11/2028
USD

T BOND
4,25%
15/11/2040
UsSD

T BOND
1,375%
15/08/2050
uUSD

Maturity

31/12/2024

15/01/2026

31/01/2025

31/01/2028

15/02/2026

28/02/2025

15/11/2028

15/11/2040

15/08/2050

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

4.25

3.88

4.13

3.50

4.00

4.63

5.25

4.25

1.38

5.785

5.152

5.543

4.716

5.138

5.641

4.568

4.649

4.707

Nr. of

proposals
(bid)

Bid

quantity

1,000,000

250,000

1,000,000

500,000

250,000

1,000,000

150,000

150,000

150,000

Bid

price

99.158

98.047

99.11

95.959

98.169

99.325

102.713

95.45

50.14

Ask

price

99.654

98.539

99.408

96.799

98.761

99.781

103.249

96.2

50.82

Ask

quantity

1,000,000

250,000

1,000,000

500,000

250,000

1,000,000

500,000

500,000

300,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.880
1 4.827
1 5.067
1 4.458
1 4.766
1 4.988
1 4.436
1 4.581
1 4.637



ISIN

US912810TG31

US912828D564

US912828YE44

US91282CCT62

US91282CED92

US91282CEF41

US91282CEHO07

US91282CEM91

US91282CEN74

Description

T BOND
2,875%
15/05/2052
USD

T NOTE
2,375%
15/08/2024
UsSD

T NOTE
1,25%
31/08/2024
uUsSD

T NOTE
0,375%
15/08/2024
uUSD

T NOTE
1,75%
15/03/2025
uUSD

T NOTE
2,50%
31/03/2027
USD

T NOTE
2,625%
15/04/2025
UsSD

T NOTE
2,875%
30/04/2029
UsSD

T NOTE
2,75%
30/04/2027
USD

Maturity

15/05/2052  USD

15/08/2024  USD

31/08/2024 USD

15/08/2024  USD

15/03/2025 USD

31/03/2027  USD

15/04/2025 USD

30/04/2029  USD

30/04/2027 USD

Currency

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

2.88

2.38

1.25

0.38

1.75

2.50

2.63

2.88

2.75

4.677

5.771

5.806

6.069

5.447

4.741

5.461

4.610

4.826

Nr. of

proposals
(bid)

Bid

quantity

150,000

500,000

500,000

500,000

500,000

500,000

500,000

500,000

500,000

Bid

price

72.05

99.337

98.933

98.901

97.25

94.166

97.686

92.439

94.412

Ask

price

72.73

99.549

99.113

99.149

97.468

94.474

97.998

93.35

95.252

Ask

quantity

300,000

500,000

500,000

500,000

500,000

500,000

500,000

500,000

500,000

Nr. of

proposals ASk

(ask) yield
1 4.623
1 4.674
1 5.030
1 4.773
1 5.147
1 4.619
1 5.072
1 4.392
1 4.503



ISIN

US91282CEP23

US91282CEQ06

US91282CET45

US91282CEU18

US912810FE39

US912810PT97

US912810PU60

US912810QB70

US912810QD37

Description

T NOTE
2,875%
15/05/2032
USD

T NOTE
2,75%
15/05/2025
UsSD

T NOTE
2,625%
31/05/2027
uUsSD

T NOTE
2,875%
15/06/2025
USD

T BOND
5,50%
15/08/2028
USD

T BOND
4,75%
15/02/2037
USD

T BOND
5,00%
15/05/2037
USD

T BOND
4,25%
15/05/2039
UsSD

T BOND
4,375%
15/11/2039
uUSD

Maturity

15/05/2032  USD

15/05/2025  USD

31/05/2027  USD

15/06/2025  USD

15/08/2028  USD

15/02/2037  USD

15/05/2037 = USD

15/05/2039  USD

15/11/2039  USD

Currency

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

2.88

2.75

2.63

2.88

5.50

4.75

5.00

4.25

4.38

4.568

5.563

4.806

5.453

4.502

4.453

4.464

4.554

4.574

Nr. of

proposals
(bid)

Bid

quantity

500,000

500,000

500,000

500,000

150,000

150,000

150,000

150,000

150,000

Bid

price

88.826

97.507

94.023

97.457

103.77

102.85

105.22

96.73

97.81

Ask

price

89.838

98.04

94.711

98.004

104.14

103.27

105.7

97.01

98.11

Ask

quantity

500,000

500,000

500,000

500,000

150,000

150,000

150,000

150,000

150,000

Nr. of

proposals ASk

(ask) yield
1 4.405
1 4.953
1 4.548
1 4.890
1 4.406
1 4410
1 4.417
1 4.527
1 4.546



ISIN

US912810QH41

US912810RD28

US912810RU43

US912810SK51

US912810SN90

US912810SS87

US912810SX72

US912810SY55

US912810SZ721

Description

T BOND
4,375%
15/05/2040
USD

T BOND
3,75%
15/11/2043
UsSD

T BOND
2,875%
15/11/2046
uUsSD

T BOND
2,375%
15/11/2049
uUSD

T BOND
1,25%
15/05/2050
uUSD

T BOND
1,625%
15/11/2050
USD

T BOND
2,375%
15/05/2051
UsSD

T BOND
2,25%
15/05/2041
UsSD

T BOND
2,00%
15/08/2051
USD

Maturity

15/05/2040

15/11/2043

15/11/2046

15/11/2049

15/05/2050

15/11/2050

15/05/2051

15/05/2041

15/08/2051

Currency

USD

USD

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

4.38

3.75

2.88

2.38

1.25

1.63

2.38

2.25

2.00

4.616

4.764

4.770

4.735

4.707

4.706

4.699

4.726

4.690

Nr. of

proposals
(bid)

Bid

quantity

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

Bid
price

97.3

87.24

74.06

65.31

48.52

53.67

64.69

71.35

Ask
price

98.09

87.99

74.81

66.02

49.36

54.36

65.4

72.09

59.61

Ask

quantity

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

ol it Ask Var | Data

yield % sheet

proposals
(ask)

1 4.544
1 4.699
1 4.704
1 4.672
1 4.620
1 4.638
1 4.637
1 4.648
1 4.625



ISIN

US912810TA60

US912810TB44

US912810TC27

US912810TD00

US912810TH14

US912810TV08

US9128287781

US91282CDJ71

US91282CDY49

Description

T BOND
1,75%
15/08/2041
USD

T BOND
1,875%
15/11/2051
UsSD

T BOND
2,00%
15/11/2041
uUsSD

T BOND
2,25%
15/02/2052
USD

T BOND
3,25%
15/05/2042
USD

T BOND
4,75%
15/11/2053
USD

T NOTE
1,50%
31/01/2027
USD

T NOTE
1,375%
15/11/2031
UsSD

T NOTE
1,875%
15/02/2032
uUSD

Maturity

15/08/2041  USD

15/11/2051  USD

15/11/2041  USD

15/02/2052  USD

15/05/2042  USD

15/11/2053  USD

31/01/2027  USD

15/11/2031  USD

15/02/2032  USD

Currency

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

6M

1.75

1.88

2.00

2.25

3.25

4.75

1.50

1.38

1.88

4.743

4.683

4.749

4.680

4.740

4.633

4.773

4.502

4.506

Nr. of

proposals
(bid)

Bid

quantity

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

Bid

price

65.08

56.87

67.64

62.49

82.13

101.86

91.93

80.41

83.05

Ask

price

65.81

57.57

68.37

63.19

82.84

102.57

92.16

80.67

83.3

Ask

quantity

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

150,000

Nr. of

proposals ASk

(ask) yield
1 4.662
1 4.618
1 4.671
1 4.619
1 4.673
1 4.590
1 4.675
1 4.455
1 4.463



Nr. of . . Nr. of
ISIN Description Maturity | Currency Gog proposals Bld. B.ld A.Sk ASk. proposals I.XSk \{)ar LA
frequency . quantity price price quantity yield % sheet
(bid) (ask)
T NOTE
4,375% Fized
US91282CHUBD [k - 15082026  USD Fixe 6M 438 4940 1 1,000,000 98.832  99.332 1,000,000 1 1.696
USD
T NOTE
Us9i282cuves  2:00% 31/08/2025 USD Fixed gy 5.00 5342 1 1,000,000 99.617  100.117 1,000,000 1 4918
31/08/2025 rate : : 000, : : /000, :
USD
T NOTE
) .
usoizeacyis  420% 15/11/2033  USD Fixed | gy 4.50 4525 1 500,000  99.806  100.538 500,000 1 4.429

15/11/2033 rate
USD



