Aquis Exchange Monthly Statistics

Month:
Value traded (EUR):
Volume (no. of shares):

Trading by Market

Market Value Traded
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Monthly Top Stocks by Value (EUR)

Mar-2016
€8,576,670,323
919,167,411

€ 2,162,096,950
€1,794,604,280
€ 1,082,796,800
€ 1,056,208,030
€793,199,260
€ 470,696,280
€ 430,193,200
€ 179,021,440
€172,270,140
€ 152,577,200
€ 148,232,110

€ 104,746,600
€ 30,028,050

Aquis Exchange value traded per month
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Monthly Top Stocks by Market Share (continuous trading)

1.00%
0.75%
-
- 0.50%
I 0.25%
0.00%
n L 1 v L v n © O O
S e B B S I
SRS ERENEE
5 2 2 n O za0 5L =

Stock Symbol Value Traded Stock Symbol Market Share
Nestle SA NESNz € 321,021,350 Rexam PLC REXI 5.4%
Novartis AG NOVNz € 292,789,660 Telecom Italia SpA TITm 5.2%
Intesa Sanpaolo SpA ISPm € 195,644,940 Great Portland Estates PLC GPORI 4.7%
Roche Holding AG ROGz € 182,325,450 Kuehne + Nagel International AG KNINz 4.5%
Telecom lItalia SpA TITm € 144,916,580 Logitech International SA LOGNZ 3.8%
UBS Group AG UBSGz € 112,469,760 SSE PLC SSEI 3.7%
Bayer AG BAYNd € 106,438,030 Capita PLC CPII 3.6%
Eni SpA ENIm € 102,824,580 Compass Group PLC CPGI 3.5%
Allianz SE ALvd €98,542,840 Nestle SA NESNz 3.5%
AB InBev NV ABIb €93,812,240 AP Moeller - Maersk A/S MAERBc 3.4%
MIB 40 LiquidMetrix Battlemap*
Market Share Spreads Book Depths Best Prices
At touch 10BPS Depth (top of bocok) At touch
= | Maricet Chang= Rank || Venue Spread Chang= Rank | Wenue | Degth (1K Chang= Rank || Wenue || Best Price Chang=
Shars bp=} EUR) (%)
1 KMIL 74.11% +3.13 1 KMIL 10.70 193 1 XKMIL 233.7 +71.9 1 XMIL 17.62 -0.50
: |G 9.66% 3.33 2 AQNE 12.02 3.35 2 AQNE 97.6 46,5 2 | TRgx 4.06 -0.81
3 TRQX | 0.29% 0.08 3 13.45 1.82 3 38.0 +3.7 3 e 374 131
4 BATE 4.52% 0.59 4 TRQX 14.17 3.40 4 TRQX 33.9 +8.8 4 BATE 2.76 -0.15
s AQXE 1.54% +0.74 5 BATE 14.80 2.31 5 BATE 27.5 +8.5 H AQXE 1.50 +0.03
& XEQT 0.89% +0.12 & XEQT 130.69 33.35 & XEQT 0.5 +0.3
Volume Trend
80 25k EUR deal S0BPS Depth (deeper inte book) 25k EUR deal
Rank | Venue Spread Chang Rank || Venus Depth (1K Change Rank || Venus Bast Price Chang=
B0 (bp=) EUR) =)
1 WMIL 11.46 2309 1 MMIL 1,909.9 +482.8 1 XMIL 490.24 -0.6
40 2 AQXE 12.48 512 2 AQNE 562.4 +2415 2 AQXE 4.10 +1.65
20 3 oax 1868 =0 3 342.3 +6.2 s e 178 183
4 TRQX 21.31 5. 48 4 BATE 200.1 +33.5 4 TRQX 1.75 0.38
3{1)-J-| 15-Feb  01-Mar 16-Mar  31-Mar 5 BATE 23.37 1.86 5 TRQX 200.0 +29.2 H BATE 0.43 0.07
6 XEQT 185.70 -42.58 ] KEQT 23.9 +9.9
SMI 20 LiquidMetrix Battlemap*
Market Share Spreads Book Depths Best Prices
At touch 10BPS Depth (top of book) At touch
Rank || Venue Markst Rank || Verue Spread Changs= Rank || Verue || Depth (1K Changs Renk || Wenos || Best Price Chan
Share (bp=) EUR) (%0}
1 XSWX  §65.84% 213 1 XSWX  1,001.9 +1817 1 e 324 127
2 BATE 12.48% 2 AEWN 7.53 -0.11 2z AQXE 3908.4 +138.8 F ASWX 3.14 3.40
e 1182% 258 3 o 776 051 3 206.5 +228 0.6
4 TRQX 8.02% +1.12 < BATE 7.77 -0.60 4 BATE 197.7 +49.3 4 TROX 1.96 -0.20
5 AQWE 1.81% +0.80 5 TRQX 8.20 0.68 5 TRQX 159.9 +48.3 5 BATE 1.55 0.58
1] XEQT 0.02% +0.00 & KEQT 206.82 +4.52 & XEQT 1.1 4.4
‘Wolume Trend
25k EUR deal S0BPS Depth (deeper into book) 25k EUR deal
Rank || Wenus SS’r::}u Chang= Rank || Venus Degthkgﬂ( Chang= Rank | Venus E‘:Et}:}ri:z Char
1 xswx 7.70 012 1 xEwx  §,012.7 +862.5 1 Eswx 9.79 -11.84
2 axE | 7.79 211 +800.2 2 3.8 220
3 BATE 8.74 25 3 1,235.6 +828 +0.64
« [ eae 0.58 &4 | BATE  1,157.9 +300.5 4 TRQX 2.52 +0.45
5 TRQX 10.32 70 H TRQX 828.5 +215.8 5 BATE 1.27 0.94
& ¥EQT ~ 208.16 +3.39 & XEQT 2.8 4.6

LiquidMetrix

Best Execution, Quantified
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OMX S30 LiquidMetrix Battlemap*

Market Share Spreads Book Depths Best Prices
At touch 10BPS Depth {top of book) At touch
Rank || Venue || Market Chang= Rank | Venus | Spread Chengs Rark || venue || Depth (1K Change Rank | Venue | Best Price Changs
e (brs) EUR) C
1 XSTD | 58.62% -0.30 1| xSt 8.06 1 xso | 2081 +92.5 1 xsmo 7.67 -1.60
2 |Jemx 18.30% .02 z | TRGK 8.87 TRQX 2 e 332 -1.08
3 TRGX  15.28% +2.62 3 9.00 -1.44 TROX 0.18
4 BATE | 6.62% +0.40 s ageE 9.64 -3sa e | agxe +38.5 o0e
s AQXE 1.17% +0.29 s BATE 9.88 -2.31 H BATE +26.5 0.33
6 | XEQT | 0.01% & | XEQT = 198.34 2.72 s | xeqr 0.0 +0.0
25k EUR deal S0BPS Depth {deeper into book) 25k EUR deal
Rank | Venus | Spread Chang= Rank || Venue || Deptn g1k Chang= Rerk | Wenue || Best Price Changs
(bpz) EUR) (%)
xsTO 9.40 - 1 xsTo 1,619.2 +269.2 1 xsmo 8.37 177
-2.78 2 o s20.8 +67.2 2 ekl 308 -0.98
.92 3 TRGQX | 520.7 +108.4 3 TRQe 2.57 +0.18
2.03 +160.0 ¢ BaTE 0.70 -0.13
Den ToFe G 1M Teata -5.73 s BATE  317.9 +50.8 5 | AQME 0.26 -0.08
-2.39 & | xEQT 0.1 +0.1

C 40 LiquidMetrix Battlemap*

Market Share Spreads Book Depths Best Prices
At touch 10BPS Depth (top of book) At touch
Rank || Wenue Mackat Rank | Venue Spread Changs Rank || Venue | Depth (1K Changs Aznk || Venus | Best Price Changs
Share (bp=) EUR) B4}
1 ENXT  61.71% +0.44 1 ENXT 4.87 -0.60 1 EMXT 700.2 +1338 1 ENXT 9.54 429
z eHmel 17.11% -2.17 2 TROX 5.25 -0.95 +85.1 2 e ea3s -2.64
3 TROX | 14.87% +1.08 3 5.55 073 . 3 TRgX 6.18
4 BATE  4.43% +0.42 -185 4 TROX = 178.0 4 || BATE 2.74
5 HEQT 1.16% -0.02 5 BATE 7.25 -1.71 5 BATE 718 5 AQKE 1.73
& AQNE 0.72% +0.24 & XEQT 28.65 +5.57 1] XEQT 35.3
Wolume Trend
120 25k EUR deal S0BPS Depth (deeper inte book) 25k EUR deal
100 Rank | Venue Sﬁ)r::}ﬂ Rank || Venue DEE:_hRI]:lK Changs= Rank || Venue
&0 | 1 EMNXT 5.68 -0.79 1 EMXT 2,952.1 +306.6 1 ENXT 9.42
&0 = 2 e soasz | s 2 | e
40 3 7.89 -0.98 3 TRQX = 533.5 1 5 & 6as 264
20 4 TROQX 8.00 -1.93 4 AQXE 436.4 4 BQXE 5.84 +3.05
39.&-‘ 15-Fet O-Mar 18-Ma 31-Mar H BATE 13.15 -3.36 H BATE 295.1 5 BATE 0.48
& XEQT 49.61 +3.53 5 *EQT 151.7 -18.5
LiquidMetrix Battlemap*
Market Share Spreads Book Depths Best Prices
At touch 10BPS Depth (top of book) At touch
Rank || Venue Market Chang= Rank | Venus Spread Chang= Bank || Venus || Depth (1K Rank || Venus || Best Price Changs
=== (bp=) EUR) %4}

1 JEE sz7sw +0.52 . = 284.5 +54.9 1 JEE se1 138

2 [oim| 10.14% -1.94 2 || TRox 5.26

3 TRQY | 18.71% +1.66 3 4.40 -
T
5 BATE 3.02 -0.81

5 | AQXE 1.16%

& MEQT 0.15%

25k EUR deal SOBPS Depth (deeper into book) 25k EUR deal
Rank || Venue Spread Chang= Rank || Venue | Depth (1K Rank || Venus = Best P Change
) [
-1.28 1 JEE wie12a1 848 1 20.73 1125
_as0 2 | ageE 17.39
0.8 +118.3 3 e 1122 5.2
2.03 e « | TRgx 8.51 +0.20
]
Fedan 1SFL G- Mo 3ML S e 5| Ear -ors
+6.70 & | xEqr 2.5

LiquidMetrix definitions:

- Spreads measure the bid to offer spread of the best visible orders in the book. The result is averaged over the stocks in the index and is based on measurements
of the order book every 30 seconds. The value for the spread is quoted in basis points (0.01%).

- Market depth measures the amount of visible liquidity (bids and offers) in the order book within 10 and 50 BPS of mid price. The result is averaged over the stocks
in the index and is based on measurements of the order book every 30 seconds. This is quoted in '000s of EUR.

- Best Price % measures how often each venue posts an absolute best price (no ties) for stocks. The result is averaged over the stocks in the index and is based on

measurements of the order book every 5 seconds.

EXCHANGE

Best Execution, Quantified
*Statistics relating to spreads and book depths have been sourced from LiquidMetrix.
© Aquis Exchange Limited 2015. Aquis Exchange Limited is authorised and regulated by the Financial Conduct Authority.

This report is for general information only and does not constitute investment advice or an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transaction.
Although care is taken to ensure that the information is accurate and up to date, Aquis cannot accept any responsibility for mistakes or omissions.



