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Statistics on open-end funds and ETC August 2012
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LISTED INSTRUMENT Il TRADING
LISTED  MONTH AUM in MT JULY 2012 AUGUST 2012 JAN - AUG 2012
END of MONTNEW LISTED eurm eurm Trades Turnover Trades Turnover Trades Turnover
aurm aurm aurm
ETF - DEVELOPED MARKET 194 0 7 144.10 7141.27 119 809 2 828.46 109 473 2403.78 1046 044 2345143
ETF - CORPORATE E GOV BOND 124 0 5461.49 5 690.60 23 395 808.18 19 199 621.44 156 572 5752.74
ETF - EMERGING MARKETS 96 1 3433.17 3 306.66 26614 681.97 23191 528.25 236 934 5455.97
ETF -STYLE 31 0 420.80 429.11 2714 44.42 2469 41.92 18 106 318.63
OTHERS . 168 0 1191.07 1236.39 o e e e s et e e e e e e 8597 185.63 8051 148.43 64 248 1505.17
ETC/ETN 184 4 2411.19 245486 ..o s e e e e e e e 55 906 717.52 45 233 531.52 427 462 5030.37
TOTAL 797 5 20 061.82 20 258.91 237 035 5266.17 207 616 4275.34 1 949 366 41 514.31
|
MOST TRADED IN THE MONTH BY TRADES AND RELATIVE SPREAD I | MOST TRADED IN THE MONTH BY TURNOVER AND RELATIVE SPREAD
Name Aphab.  ISIN TRADES SPREAD Name Alphab. ISIN TURNOVER SPREAD
number % TOT BBO 25000 € ML di € % TOT BBO 25000 €
1 LYXOR ETF XBEAR FTSE MIB XBRMIB FR0010446666 35192 17.0% na na 1 LYXOR ETF XBEAR FTSE MIB XBRMIB FR0010446666 466 10.9% na na
2 LYXOR ETF LEVERAGED FTSE MIB LEVMIB FR0010446658 27 895 13.4% na na 2 LYXOR ETF LEVERAGED FTSE MIB LEVMIB FR0010446658 412 9.6% na na
3 ETFS LEVERAGED NATURAL GAS LNGA JEO0B2NFTQ41 12236 5.9% na na 3 LYXOR ETF FTSE MIB ETFMIB FR0010010827 226 5.3% na na
4 LYXOR ETF FTSE MIB ETFMIB FR0010010827 8551 4.1% na na 4 ETFS PHYSICAL GOLD PHAU JE00B1VS3770 99 2.3% na na
5 LYXOR ETF LEVDAX DAXLEV LU0252634307 3122 1.5% na na 5 ISHARES S&P 500 IUSA |1E0031442068 90 2.1% na na
6 ETFS PHYSICAL GOLD PHAU JE00B1VS3770 3020 1.5% na na 6 LYXOR ETF LEVDAX DAXLEV LU0252634307 88 2.1% na na
7 ETFS LEVERAGED SILVER LSIL JEO0B2NFTS64 2519 1.2% na na 7 ISHARES EURO STOXX 50 EUE 1E0008471009 86 2.0% na na
8 ETFX FTSE MIB SUPER SHORT STRATEGY (2X) ITs2 IE00B4TGBN52 2383 1.1% na na 8 ISHARES DAX EXS1 DE0005933931 76 1.8% na na
9 ISHARES MSCI EMERGING MARKETS IEEM IE00BOMB3177 2324 1.1% na na 9 ISHARES MSCI EMERGING MARKETS IEEM IE00BOMB3177 72 1.7% na na
10 ISHARES S&P 500 IUSA |1E0031442068 2247 1.1% na na 10 LYXOR ETF DAX DAXX LU0252633754 65 1.5% na na
MOST TRADED IN THE YEAR BY TURNOVER AND RELATIVE SPREAD | | MOST TRADED IN THE YEAR BY TRADES AND RELATIVE SPREAD
Name Alphab. ISIN TRADES SPREAD Name Alphab. ISIN TURNOVER SPREAD
number % TOT BBO 25000 € ML di € % TOT BBO 25000 €
1 LYXOR ETF LEVERAGED FTSE MIB LEVMIB FR0010446658 292769 15.0% na na 1 LYXOR ETF XBEAR FTSE MIB XBRMIB FR0010446666 4697 11.3% na na
2 LYXOR ETF XBEAR FTSE MIB XBRMIB FR0010446666 270 097 13.9% na na 2 LYXOR ETF LEVERAGED FTSE MIB LEVMIB FR0010446658 4242 10.2% na na
3 ETFS LEVERAGED NATURAL GAS LNGA JEO0B2NFTQ41 117 020 6.0% na na 3 LYXOR ETF FTSE MIB ETFMIB FR0010010827 2048 4.9% na na
4 LYXOR ETF FTSE MIB ETFMIB FR0010010827 88980 4.6% na na 4 ISHARES S&P 500 IUSA |1E0031442068 998 2.4% na na
5 LYXOR ETF LEVDAX DAXLEV LU0252634307 45 871 2.4% na na 5 ETFS PHYSICAL GOLD PHAU JE00B1VS3770 917 2.2% na na
6 ETFS PHYSICAL GOLD PHAU JE00B1VS3770 28337 1.5% na na 6 ISHARES EURO STOXX 50 EUE 1E0008471009 910 2.2% na na
7 ISHARES S&P 500 IUSA |1E0031442068 28 205 1.4% na na 7 LYXOR ETF LEVDAX DAXLEV LU0252634307 900 2.2% na na
8 ETFS LEVERAGED SILVER LSIL JEOOB2NFTS64 27 085 1.4% na na 8 LYXOR ETF DAX DAXX LU0252633754 758 1.8% na na
9 ETFS LEVERAGED WHEAT LWEA JEO0B2NFTX18 24 554 1.3% na na 9 ISHARES MSCI EMERGING MARKETS IEEM IE00BOM63177 679 1.6% na na
10 ISHARES EURO STOXX 50 EUE 1E0008471009 24 285 1.2% na na 10 DB X-TRACKERS MSCI EMERGING MARKETS ETF XMEM LU0292107645 523 1.3% na na
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TRADING BY SIZE OF EVOLUTION

SIZE OF TURNOVER 31/07/2012 31/08/2012 YEAR 2012
trades turnover € trades turnover € trades % TOT turnover € % TOT
- 500 20.826 54 18.527 4,6 158.916 8,2% 40,6 0,1%
500 1.000 17.436 13,1 15.143 11,2 140.101 7.2% 104,3 0,3%
1.000 2.000 29.752 43,4 27.354 39,8 239.628 12,3% 349,0 0,8%
2.000 3.000 22512 54,7 18.425 45,5 168.591 8,6% 412,8 1,0%
3.000 4.000 13.882 48,7 14.945 51,4 126.090 6,5% 436,9 1,1%
4.000 5.000 15.318 68,9 10.800 48,8 117.060 6,0% 527,7 1,3%
5.000 6.000 10.234 55,2 10.578 57,8 90.614 4,6% 491,1 1,2%
6.000 7.000 6.195 40,1 6.665 43,2 60.533 3,1% 392,6 0,9%
7.000 8.000 5.926 444 4.874 36,5 49.087 2,5% 366,4 0,9%
8.000 9.000 5.206 44,0 4.345 36,9 44.489 2,3% 376,9 0,9%
9.000 10.000 6.296 60,4 5.782 55,5 47.841 2,5% 457,9 1,1%
10.000 15.000 18.402 2241 16.104 194,8 151.066 7,7% 1.841,8 4,4%
15.000 20.000 13.740 238,8 11.833 204,2 109.651 5,6% 1.893,9 4,6%
20.000 25.000 9.378 209,1 7.632 171,0 83.632 4,3% 1.869,9 4,5%
25.000 30.000 6.099 166,0 5.319 144,8 55.043 2,8% 1.500,0 3,6%
30.000 35.000 4.578 148,2 4.722 153,2 43.372 2,2% 1.405,1 3,4%
35.000 40.000 4.761 176,7 4.349 161,5 38.996 2,0% 1.447 1 3,5%
40.000 45.000 2.588 109,6 1.947 82,7 25.554 1,3% 1.081,2 2,6%
45.000 50.000 2.248 106,9 1.655 78,6 21.516 1,1% 1.022,9 2,5%
50.000 75.000 7.082 431,8 5.333 3254 66.220 3,4% 4.029,1 9,7%
75.000 100.000 3.756 326,9 2.960 257,4 32.303 1,7% 2.791,6 6,7%
100.000 125.000 2.288 252,7 2.045 225,6 20.702 1,1% 2.3141 5,6%
125.000 150.000 2.041 274,6 1.334 179,1 13.795 0,7% 1.870,1 4,5%
150.000 6.491 21225 4.945 1.666,0 44.566 2,3% 14.491,6 34,9%
TOTAL 237.035 5.266,2 207.616 4.275,3 1.949.366 41.514,3

TRADING EVOLUTION
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AUM BY ASSET CLASS
INSTRUMENT WITH HIGHEST INSTRUMENT WITH HIGHEST DETF - DEVELOPED MARKET BETF - CORPORATE E GOV BOND
TURNOVER TRADES NUMBER DETF - EMERGING MARKETS DETF - STYLE
MONTH ALPHA CODE EUR ALPHA CODE NUMBER BETF - ALTRO DETC/ETN
AUGUST 2011 XBRMIB 1.306.010.469 LEVMIB 58.471
SEPTEMBER XBRMIB 997.175.863 LEVMIB 51.166
OCTOBER XBRMIB 676.138.501 LEVMIB 42.152
NOVEMBER XBRMIB 759.809.029 LEVMIB 56.704 2,1%
DECEMBER LEVMIB 447.531.654 LEVMIB 31.208
JANUARY 2012 LEVMIB 518.533.774 LEVMIB 33.378
FEBRUARY LEVMIB 433.289.366 LNGA 30.419
MARCH LEVMIB 735.096.734 LEVMIB 43.373
APRIL XBRMIB 854.933.905 XBRMIB 46.755
MAY XBRMIB 887.164.498 XBRMIB 43.367
JUNE XBRMIB 590.816.561 LEVMIB 38.619
JULY XBRMIB 508.168.623 LEVMIB 36.373
AUGUST 2012 XBRMIB 465.797.814 XBRMIB 35.192
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The publication of this document does not represent solicitation, by Borsa ltaliana S.p.A., of public saving and is not to be considered as a recommendation by Borsa Italiana as to the suitability of the investment, if any, herein described.

This document has not to be considered complete and it is meant for information and discussion purposes only. Borsa ltaliana accepts no liability, arising, without limitation to the generality of the foregoing, from inaccuracies and/or mistakes, for decisions and/or actions taken
by any party based on this documents.
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FTSE is a registered trademark of London Stock Exchange plc and The Financial Times Limited and is used by FTSE International Limited under licence.

London Stock Exchange, the coat of arms device and AIM are a registered trade mark of London Stock Exchange plc.

The above trademarks and any other trademark owned by the London Stock Exchange Group cannot be used without express written consent by the Company having the ownership of the same.
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