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MAIN INDICATORS

LISTED MONTH AUM in MT NOVEMBER 2023 DECEMBER 2023 JANUARY 2024

END of MONTH  NEW LISTED e Trades Turnover Trades Turnover Trades Turnover

31/12/2023 31/01/2024 eur m eur m eurm

ETF - DEVELOPED MARKET 586 7 54,745.14 56,740.95 143,381 2,447.90 143,634 2,394.09 173,786 2,950.93
ETF - CORPORATE AND GOV BOND 453 1 42,718.56 42,758.74 122,397 2,256.77 123,890 2,069.71 133,462 2,148.91
ETF - EMERGING MARKETS 132 0 5,653.49 5,459.28 28,442 252.15 32,940 268.66 43,032 300.89
OTHERS 350 3 11,177.94 11,306.20 86,554 690.60 99,331 725.89 125,955 917.63
ETC/ETN 326 0 7,080.28 7,173.80 197,219 1,648.99 172,084 1,405.25 210,491 1,802.24
TOTAL 1,847 11 121,375.42 123,438.97 577,993 7,296.40 571,879 6,863.61 686,726 8,120.598
of which RFQ 390.10 411.63 393.54

MOST TRADED IN THE MONTH BY TRADES AND RELATIVE SPREAD MOST TRADED IN THE MONTH BY TURNOVER AND RELATIVE SPREAD

Name

WISDOMTREE NATURAL GAS 3X DAILY LEV
WISDOMTREE WTI CRUDE OIL 3X DAILY L
WISDOMTREE WTI CRUDE OIL 3X DAILY SHO
WISDOMTREE NATURAL GAS 3X DAILY SHORT
ISHARES CORE MSCI WORLD UCITS ETF ACC
WISDOMTREE WTI CRUDE OIL 2X DAILY LEV
WISDOMTREE FTSE MIB 3X DAILY SHORT
WISDOMTREE NASDAQ 100 3 DAILY LEVERAGED
WISDOMTREE EURO STOXX BANKS 3X DAILY LEV
WISDOMTREE FTSE MIB 3X DAILY LEVERAGED
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Alphab.

3NGL
301
3015
anGs
SWDA
Loi.
arrs,
QQQ3
38AL
L

ISIN

IEQDBLRPRGOS
IEQ0BMTM6B32
IEQ0BMTM6CA9
IEQ0B76BRD76
IE00BALSY983
JE00BDDIQ840
IE00B873CW36
IEQOBLRPRLA2
IE00BLS09N40
IE00BENB3063

TRADES SPREAD Name Alphab. ISIN TURNOVER SPREAD
number %TOT 880 25000 € eurm % TOT B8O 25000 €
25,281 4% 0.430% 0:493%| | 4 WISDOMTREE WTI CRUDE OIL 3X DAILY L 301L IE00BMTM6B32 158 2:3% 0273% 0.302%
13,703 24% 0.273% 0:302%| | 5 WISDOMTREE NASDAQ 100 3X DAILY LEVERAGED QQQ3 IEQOBLRPRLA2 142 2:1% 0:127% 0.134%
13,053 23% 0.211% 0:232%| | 3 WISDOMTREE WTI CRUDE OIL 3X DAILY SHO 3015 IE00BMTMGC49 135 2.0% 0211% 0.232%
11,331 20% 0.813% 0:856%| | 4 ISHARES CORE MSCI WORLD UCITS ETF ACC SWDA 1E0084L5Y983 31 1.9% 0.033% 0.035%
8,579 1.5% 0.033% 0.035%| | 5 WISDOMTREE NATURAL GAS 3X DAILY LEV 3NGL IEQ0BLRPRGOS 31 1.9% 0.430% 0.493%
7,753 L4% 0.144% 0:169%| | 6 WISDOMTREE FTSE MIB 3X DAILY LEVERAGED Eys 1E00B8NB3063 100 1.5% 0.098% 0.101%
7,042 1.2% 0.122% 0:128%| | 7 ISHARES CORE S&P 500 UCITS ETF USD ACC CcssPx IE00BSBMROS7 89 1.3% 0.027% 0.031%
6,966 1.2% 0.127% 0:134%| | g WISDOMTREE NATURAL GAS 3X DAILY SHORT 3NGS 1E008768RD76 89 1.3% 0.813% 0.856%
6,604 L.2% 0.199% 0:212%| | 9 ISHARES MSCI WORLD EUR HDG UCITS ETF ACC IWDE 1E008441G979 87 1.3% 0.061% 0.063%
6270 11% 0.098% 0:101%/ | 10 WISDOMTREE FTSE MIB 3X DAILY SHORT arrs 1E008873CW36 82 12% 0.122% 0.128%

MOST TRADED IN THE YEAR BY TRADES AND RELATIVE SPREAD

MOST TRADED IN THE YEAR BY TURNOVER AND RELATIVE SPREAD

Name

WISDOMTREE NATURAL GAS 3X DAILY LEV
WISDOMTREE WTI CRUDE OIL 3X DAILY L
WISDOMTREE WTI CRUDE OIL 3X DAILY SHO
WISDOMTREE NATURAL GAS 3X DAILY SHORT
ISHARES CORE MSCI WORLD UCITS ETF ACC
WISDOMTREE WTI CRUDE OIL 2X DAILY LEV
WISDOMTREE FTSE MIB 3X DAILY SHORT
WISDOMTREE NASDAQ 100 3X DAILY LEVERAGED
WISDOMTREE EURO STOXX BANKS 3X DAILY LEV
WISDOMTREE FTSE MIB 3X DAILY LEVERAGED.
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Alphab.

3NGL.
301L
3015
3nGS
SwDA
Lo
3rTs,
QQQ3
38AL
3m

ISIN

IEQ0BLRPRGIS
IE00BMTM6B32
IE00BMTM6C49
IE00B76BRD76
IE00BALSY983
JE00BDDIQ840
IE00B873CW36
IE00BLRPRLA2
IE00BLSO9N40
IE00BENB3063

TRADES SPREAD Name Alphab. 1SIN TURNOVER SPREAD

number % TOT 880 25000 € eurm % TOT 880 25000 €
25,281 37% 0.430% 0:493%| | 4 WISDOMTREE WTI CRUDE OIL 3X DAILY L 301 IE00BMTMEB32 158 9% 0273% 0.302%
13,703 20% 0.273% 0:302% | 5 WISDOMTREE NASDAQ 100 3X DAILY LEVERAGED QQQ3 IE00BLRPRL42 142 18% 0.127% 0.134%
13,053 1.9% 0:211% 0:232%| | 3 WISDOMTREE WTI CRUDE OIL 3X DAILY SHO 3015 IE00BMTM6CA9 135 17% 0211% 0.232%
11,331 7% 0.813% 0856%| | 4 ISHARES CORE MSCI WORLD UCITS ETF ACC swoa 1E00B4L5Y983 131 16% 0.033% 0.035%
8,579 2% 0.033% 0.035%| | 5 WISDOMTREE NATURAL GAS 3X DAILY LEV. 3NGL IE00BLRPRGES 31 16% 0.430% 0.493%
7,753 11% 0-144% 0:169% | 6 WISDOMTREE FTSE MIB 3X DAILY LEVERAGED s 1E00BENB3063 100 1.2% 0.098% 0.101%
7,042 1.0% 0.122% 0:128%| | 7 ISHARES CORE S&P 500 UCITS ETF USD ACC cssPx 1E00BSBMRO87 89 1.1% 0.027% 0.031%
6,966 1.0% 0.127% 0:134%| | § WISDOMTREE NATURAL GAS 3X DAILY SHORT 3NGS 1E00B768RD76 89 1.1% 0.813% 0.856%
6,604 1.0% 0.199% 0:212%| | 9 ISHARES MSCI WORLD EUR HDG UCITS ETF ACC IWDE 1E008441G979 87 1.1% 0.061% 0.063%
6270 0.9% 0.098% 0:101%] | 10 WISDOMTREE FTSE MIB 3X DAILY SHORT 31Ts 1E008873CW36 82 1.0% 0.122% 0.128%




Borsa Italiana

JANUARY 2024 ETFPLUS o 2

RADING BY SIZE OF TURNOVER

SIZE OF TURNOVER NOVEMBER 2023 DECEMBER 2023 JANUARY 2024
Trades Turnover eur m Trades Turnover eur m Trades % TOT Turnover eur m % TOT
01: <500 - 500 109,743 22.0 108,407 22.1 134,984 19.7% 26.9 0.3%
02 <1000 500 1,000 57,330 42.5 56,428 42.1 69,257 10.1% 51.8 0.6%
03: <2000 1,000 2,000 74,767 107.9 79,657 114.7 92,812 13.5% 134.5 1.7%
04: <3000 2,000 3,000 48,760 120.4 51,694 127.1 63,944 9.3% 159.0 2.0%
05: <4000 3,000 4,000 34,923 121.4 33,276 115.3 40,824 5.9% 140.8 1.7%
06: <5000 4,000 5,000 31,302 140.6 28,467 128.9 35,669 5.2% 161.8 2.0%
07: <6000 5,000 6,000 29,151 157.8 30,458 164.7 33,769 4.9% 182.5 2.2%
08: <7000 6,000 7,000 16,157 104.6 16,056 103.9 17,589 2.6% 113.5 1.4%
09: <8000 7,000 8,000 13,061 98.0 12,579 94.4 14,409 2.1% 108.3 1.3%
10: <9000 8,000 9,000 12,457 105.5 11,083 93.8 13,432 2.0% 113.8 1.4%
11: <10000 9,000 10,000 13,178 126.0 14,941 142.7 17,412 2.5% 166.3 2.0%
12: <15000 10,000 15,000 38,725 465.1 39,982 477.2 46,010 6.7% 547.9 6.7%
13: <20000 15,000 20,000 22,865 399.6 19,272 335.7 23,686 3.4% 413.4 5.1%
14: <25000 20,000 25,000 13,878 308.6 13,015 289.1 15,554 2.3% 347.1 4.3%
15: <30000 25,000 30,000 8,997 245.6 8,550 233.7 10,631 1.5% 291.1 3.6%
16: <35000 30,000 35,000 6,584 212.5 5,934 191.8 7,339 1.1% 237.5 2.9%
17: <40000 35,000 40,000 5,565 209.2 4,945 185.0 6,352 0.9% 238.0 2.9%
18: <45000 40,000 45,000 5,019 212.9 4,248 180.5 4,884 0.7% 206.9 2.5%
19: <50000 45,000 50,000 5,590 265.9 4,152 197.9 4,720 0.7% 225.0 2.8%
20: <75000 50,000 75,000 11,928 705.5 12,385 743.2 14,825 2.2% 896.1 11.0%
21: <100000 75,000 100,000 6,196 542.0 5,297 458.7 6,323 0.9% 554.8 6.8%
22: <125000 100,000 125,000 4,502 493.7 4,188 457.3 4,806 0.7% 524.1 6.5%
23: <150000 125,000 150,000 2,006 275.4 1,902 261.1 2,009 0.3% 274.8 3.4%
24: >= 150000 150,000 5,309 1,813.8 4,963 1,702.5 5,486 0.8% 2,004.6 24.7%
TOTAL 577,993 7,296.4 571,879 6,863.6 686,726 8,120.6
Turnover Daily Average (eur m) m Trades Daily Average ==TRADES —SIZE
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AUM BY ASSET CLASS
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PREAD

SPREAD
BBO 5000 € 15000 € 25000 €
SPREAD % OBSER SPREAD % OBSER SPREAD % OBSER SPREAD % OBSER
ETF - DEVELOPED MARKET 0.08% 99.99% 0.08% 99.99% 0.08% 99.98% 0.08% 99.97%
EQUITY EUROPE - REGIONAL 0.08% 100.00% 0.09% 100.00% 0.09% 100.00% 0.09% 99.99%
EQUITY EUROPE - SINGLE COUNTRY 0.07% 100.00% 0.07% 100.00% 0.07% 100.00% 0.07% 100.00%
EQUITY NORTH AMERICA 0.06% 100.00% 0.06% 100.00% 0.06% 100.00% 0.06% 99.98%
EQUITY PACIFIC 0.26% 99.75% 0.26% 99.74% 0.27% 99.74% 0.27% 99.74%
EQUITY SHORT 0.07% 100.00% 0.07% 100.00% 0.07% 100.00% 0.07% 100.00%
EQUITY WORLD 0.10% 99.99% 0.10% 99.99% 0.10% 99.99% 0.11% 99.96%
ETF - EMERGING MARKETS 0.23% 99.99% 0.23% 99.96% 0.26% 99.85% 0.27% 99.61%
EQUITY EMERGING - AFRICA/MIDDLE EAST 0.87% 100.00% 0.94% 99.92% 1.02% 99.84% 1.07% 99.49%
EQUITY EMERGING - ASIA 0.26% 99.99% 0.27% 99.94% 0.29% 99.74% 0.31% 99.29%
EQUITY EMERGING - CENTRE/SOUTH AMERICA 0.36% 99.97% 0.37% 99.94% 0.39% 99.92% 0.42% 99.89%
EQUITY EMERGING - EAST EUROPE 0.40% 100.00% 0.41% 100.00% 0.45% 99.98% 0.48% 99.95%
EQUITY EMERGING - WORLD 0.17% 99.99% 0.17% 99.99% 0.20% 99.98% 0.21% 99.97%
ETF - CORPORATE GOVERNMENT BONDS 0.08% 99.99% 0.08% 99.97% 0.08% 99.94% 0.09% 99.86%
CORPORATE BOND - EMERGING 0.29% 99.99% 0.30% 99.97% 0.32% 99.97% 0.33% 99.92%
CORPORATE BOND - EUR 0.06% 99.98% 0.06% 99.93% 0.07% 99.93% 0.07% 99.92%
CORPORATE BOND - EX EUR 0.15% 99.95% 0.15% 99.95% 0.16% 99.95% 0.17% 99.94%
CORPORATE BOND - HIGH YIELD 0.13% 99.94% 0.13% 99.89% 0.14% 99.73% 0.14% 98.99%
GOVERNMENT BONDS - EMERGING 0.17% 99.99% 0.18% 99.97% 0.19% 99.80% 0.21% 99.50%
GOVERNMENT BONDS - EUR 0.05% 100.00% 0.05% 99.99% 0.05% 99.98% 0.05% 99.97%
GOVERNMENT BONDS - EX EUR 0.08% 99.99% 0.08% 99.98% 0.09% 99.96% 0.09% 99.95%
GOVT + CORPORATE BOND 0.16% 99.97% 0.16% 99.96% 0.17% 99.95% 0.18% 99.93%
INFLATION 0.12% 99.99% 0.13% 99.99% 0.13% 99.98% 0.13% 99.98%
LIQUIDITY 0.02% 99.99% 0.02% 99.99% 0.02% 99.99% 0.03% 99.99%
ETF - OTHERS 0.33% 99.32% 0.33% 99.30% 0.34% 99.25% 0.34% 99.15%
COMMODITIES 0.17% 100.00% 0.18% 100.00% 0.18% 99.99% 0.19% 99.99%
CREDIT INDICES 0.26% 100.00% 0.26% 100.00% 0.36% 99.99% 0.44% 99.99%
EQUITY SECTORS 0.19% 100.00% 0.19% 100.00% 0.20% 99.96% 0.20% 99.93%
EQUITY THEMATIC 0.43% 98.77% 0.44% 98.75% 0.44% 98.72% 0.44% 98.63%
MULTI ASSET 0.26% 99.99% 0.28% 99.98% 0.32% 98.97% 0.36% 97.23%
VOLATILITY INDICES 0.29% 100.00% 0.33% 99.98% 0.35% 95.79% 0.35% 84.96%
ETF 0.10% 99.93% 0.10% 99.93% 0.11% 99.91% 0.11% 99.85%
Data obtained from 1 minute snapshots of the trading book (5 levels) during trading days of the relevant month.
Market Spread: means the difference between bid and ask prices divided by the mid quote at which it was possible to buy and sell simultaneously the relevant amount.
% Obser: means the percentage of observations at which it would be possible to buy and sell simultaneously the relevant amount.
The average showed is the weighted average on AUM deposited in Monte Titoli is used: it's the average calculated taking into account the AUM (asset under
management) deposited in Monte Titoli.
News
ETFplus AUM reached €123.44bn (+7.65% vs January 2023).
ETF AUM €116.26bn (+9.39% vs January 2023).
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ESG INSTRUMENTS DAILY TURNOVER
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Name Trading Code ISIN TRADES SPREAD Name Trading Code ISIN TURNOVER SPREAD
number % TOT BBO 25000 € eurm % TOT BBO 25000 €

1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG TE00BIXNHC34 4,716 4.1% 0.143% 0.159%| | 1 AMUNDI MSCI WLD SRI NETO PAB UCITS ETF A WSRI IE000Y77LGGS 54.6 3.9% 0.082% 0.110%

2 VANECK SEMICONDUCTOR UCITS ETF SMH IE00BMC38736 4,568 4.0% 0.151% 0.172%| | 2 EUR CORP B SH DU SRI PAB UCITS ETF XZES LU2178481649 50.4 3.6% 0.087% 0.092%

3 WISDOMTREE ARTIF INTEL UCITS ETF USD ACC  WTAI TEOOBDVPNG13 3,646 3.2% 0.137% 0.166% | |3 LXR MSCI WD ESG LEAD EXTRA DR UCITS ETF WESG LU1792117779 26.9 3.4% 0.077% 0.085%

4 ISHARES AUTOMAT & ROBOTICS UCITS ETF ACC  RBOT IE00BYZK4552 2,434 21% 0.111% 0.127%| |4 VANECK SEMICONDUCTOR UCITS ETF SMH IE00BMC38736 34.1 2.5% 0.151% 0.172%

5 WISDOMTREE CLOUD COMPUT UCITS ETF USDA  WCLD IE00BIGWQN72 2,137 1.9% 0.185% 0.220%| |5 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG TE00BIXNHC34 324 2.3% 0.143% 0.159%

MOST TRADED ESG INSTRUMENTS IN THE YEAR BY TRADES AND RELATIVE SPREAD MOST TRADED ESG INSTRUMENTS IN THE YEAR BY TURNOVER AND RELATIVE SPREAD

Name Trading Code ISIN TRADES SPREAD Name Trading Code ISIN TURNOVER SPREAD
number % TOT BBO 25000 € eurm % TOT BBO 25000 €
1 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG TEO0BIXNHC34 4,716 4.1% 0.14% 0.16%| | 1 AMUNDI MSCI WLD SRI NETO PAB UCITS ETF A WSRI IE000Y77LGGY 54.6 3.9% 0.08% 0.11%
2 VANECK SEMICONDUCTOR UCITS ETF SMH ITE00BMC38736 4,568 4.0% 0.15% 0.17%| | 2 EUR CORP B SH DU SRI PAB UCITS ETF XZES LU2178481649 50.4 3.6% 0.09% 0.09%
3 WISDOMTREE ARTIF INTEL UCITS ETF USD ACC  WTAI IEOOBDVPNG13 3,646 3.2% 0.14% 0.17%| | 3 LXR MSCI WD ESG LEAD EXTRA DR UCITS ETF WESG LU1792117779 46.9 3.4% 0.08% 0.08%
4 ISHARES AUTOMAT & ROBOTICS UCITS ETF ACC ~ RBOT IE00BYZK4552 2,434 21% 0.11% 0.13%| |4 VANECK SEMICONDUCTOR UCITS ETF SMH IE00BMC38736 34.1 2.5% 0.15% 0.17%
5 WISDOMTREE CLOUD COMPUT UCITS ETF USD A WCLD IE00BIGWQN72 2,137 1.9% 0.19% 0.22%| | 5 ISHARES GLOBAL CLEAN ENERGY UCITS ETF INRG IE00B1XNHC34. 32.4 2.3% 0.14% 0.16%

ESG INSTRUMENTS AUM BY ASSET CLASS ESG INSTRUMENTS NET INFLOW
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At the moment the instruments on ETFplus that can be classified as “Sustainable” are all ETFs.
Markets Analysis This publication is for information purposes only and is not a recommendation to engage in investment activities.
Piazza degli Affari, 6 - 20123 Milano This publication is provided “as is” without representation or warranty of any kind. Whilst all reasonable care has
T +39 02 724261 | Fax + 39 02 8646.4323 been taken to ensure the accuracy of the content, Euronext does not guarantee its accuracy or completeness.
StatEurope@euronext.com Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting or acting on

www.borsaitaliana.it information provided. No information set out or referred to in this publication shall form the basis of any contract.

The creation of rights and obligations in respect of financial products that are traded on the exchanges operated

by Euronext’s subsidiaries shall depend solely on the applicable rules of the market operator. All proprietary

rights and interest in or connected with this publication shall vest in Euronext. No part of it may be redistributed

or reproduced in any form without the prior written permission of Eurcnext. Euronext disclaims any duty to

update this information. Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks
' EURONEXT and intellectual property nghts of Euronext is located at www.euronext.com/terms-us
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