
 ELENCO TITOLI OGGETTO DI COUPON STRIPPING 2010-07-27                                        
                                                                                                                                    
                                                                                                                                    
                                             TOTALE             RESIDUO                                                             
                                         ASSOGGETTATO A     ASSOGGETTABILE A                                                        
 TITOLO       DESCRIZIONE                  STRIPPING           STRIPPING                                                            
 ------------ -------------------- -------------------- --------------------                                                        
 IT0003805998 BTP 04/10 0,95% IND                     0        6,907,216,000                                                        
 IT0001448619 BTP 99/10 5,5%                590,338,000       14,730,959,750                                                        
 IT0003080402 BTP 01/11 5,25%               422,082,000       14,724,968,250                                                        
 IT0003190912 BTP 5% 01/02/12               384,783,000       20,376,900,000                                                        
 IT0004216351 BTP 07/12 1,85% IND.                    0        5,219,050,000                                                        
 IT0003357982 BTP 2002/13 4,75%              56,563,000       15,699,812,000                                                        
 IT0003472336 BTP 03/13 4,25%               420,983,000       18,451,061,500                                                        
 IT0003618383 BTP 2014/08/01 4.25%          445,075,000       19,991,723,000                                                        
 IT0003625909 BTP 04/14 2.15 IND.                     0        7,250,000,000                                                        
 IT0003719918 BTP 04/15 4.25%               115,592,000       15,896,908,000                                                        
 IT0003844534 BTP 20150801 3.75%            571,300,000       18,785,144,750                                                        
 IT0004019581 BTP 06/16 3.75                286,800,000       19,766,875,500                                                        
 IT0004164775 BTP 06/17 4%                  665,000,000       16,919,875,000                                                        
 IT0003242747 BTP 2002/17 5,25%           3,090,929,000       13,828,321,000                                                        
 IT0004085210 BTP 15/09/17 IND.                       0        7,275,666,000                                                        
 IT0004273493 BTP 07/18 4.50%                         0       16,977,192,000                                                        
 IT0004361041 BTP 4,50% 08/18                28,000,000       14,672,000,000                                                        
 IT0003493258 BTP 03/19 4,25%               198,217,000       17,290,697,000                                                        
 IT0004423957 BTP 20190301 4.50%                      0       16,983,546,000                                                        
 IT0004489610 BTP 20190901 4.25%                      0       16,706,250,000                                                        
 IT0004380546 BTP IND 2.35% 08/19                     0        6,870,089,000                                                        
 IT0003644769 BTP 04/20 4.50%               952,163,000       14,865,712,000                                                        
 IT0004536949 BTP 4.25% 20200301                      0       17,087,601,000                                                        
 IT0004009673 BTP 2006/2021 3.75%            71,300,000       19,899,943,750                                                        
 IT0004604671 BTP 20210915 2.1 IND                    0        2,264,375,000                                                        
 IT0004356843 BTP 08/23 4,75%                 4,000,000       14,129,756,000                                                        
 IT0004243512 BTP 07/23 2.6% IND.                     0        7,327,935,000                                                        
 IT0000366655 BTP-01NV2023      9%        2,322,947,080        6,096,669,177                                                        
 IT0001086567 BTP 7,25% 1.11.96/26        2,843,778,016        4,219,593,152                                                        
 IT0001174611 BTP 6,50% 1.11.97/27        2,294,702,648       17,215,146,463                                                        
 IT0001278511 BTP 5,25% 1.11.98/29        2,279,070,000       18,259,964,407                                                        
 IT0001444378 BTP 6% 1/11/99/31           5,779,466,000       16,542,596,500                                                        
 IT0003256820 BTP 02/33 TF 5,75%          2,244,872,000        9,345,628,000                                                        
 IT0003535157 BTP 03/34 5%                2,523,691,000       12,523,059,500                                                        
 IT0003745541 BTP 04/35 2.35% IND                     0        6,842,400,000                                                        
 IT0003934657 BTP 05/37 4%                1,109,630,000       16,598,995,000                                                        
 IT0004286966 BTP 20390801 5%             2,653,910,000       11,371,636,000                                                        
 IT0004532559 BTP 5,00% 20400901                      0       10,761,536,250                                                        
 IT0004545890 BTP 2,55% 20410915                      0        2,523,877,500                                                        


