EBND Quoting Statistics Mar 2019 - Feb 2021
Average Spread per PD (bps)

Average Volume per PD (RON million)
25.00 10.00
maximum 25 bps 9.00
20.00 8.00
7.00
15.00 1399 600
10.00 4.00 minimum 5 million RON
3.00
5.00 2.00
1.00
0.00 0.00
222922232222888¢8%8%88¢82888¢857-+ 2292922222228888%8888888§8§73§7
Average quoting time per PD Average Number of ISINs Quoted with residual maturity Below
08:24:00 and Over 5 Years
14.00
07:12:00 06:47:15 1200
06:00:00 . 10.33
o 10.00
04:48:00 8.00
.91
03:36:00 6.00
01:12:00 2.00

00:00:00 000 | minimum 21INs

2232222333328 88838888858854 5 PRI PILPIOP ISP PP D>
55553 2583585855553 258385°¢8 R i e A e AR
S < s S L »w O 2z 0o -5 0o 3 < s = I v O zZz o - u

| m Under 5 years m Above 5 years
Note: Before being averaged by PD, the spread and volume is weighted with the average compliance time for each ISIN.

Conclusions: Average quoting time, average volume, average spread and number of ISINs below and above 5 years increasing.



