
Aquis Exchange Monthly Statistics

Month: Aug-21
Total value traded (EUR):  €   46,449,425,156 
Market Share (incl. Auctions) 5.99%
Auction on Demand value traded (EUR): 379,060,071€        
Market at Close value traded (EUR): 5,988,477,778€      
Benchmark Cross value traded (EUR) 73,042,139€          

Monthly Top Stocks by Value (EUR) Trading by Market
Stock umtf Value Traded Market Market Share Value Traded
Prosus NV PRXa € 1,077,921,063 Frankfurt 6.37% € 8,721,386,575
LVMH Moet Hennessy Louis Vuitton SA MCp € 671,203,352 London 5.63% € 8,006,612,210
Roche Holding AG ROGz € 658,236,523 Paris 5.69% € 6,867,658,900
ASML Holding NV ASMLa € 641,840,918 Zurich 6.68% € 5,276,117,705
Allianz SE ALVd € 490,622,968 Amsterdam 5.26% € 4,389,309,843
Novo Nordisk A/S NOVOBc € 483,936,110 Stockholm 5.96% € 3,086,405,601
Nestle SA NESNz € 426,869,474 Milan 5.41% € 3,085,258,598
Rio Tinto PLC RIOl € 354,864,511 Copenhagen 6.82% € 2,041,777,659
TotalEnergies SA TTEp € 340,014,427 Madrid 6.44% € 1,925,022,657
Novartis AG NOVNz € 333,222,378 Helsinki 7.61% € 1,093,336,249
BHP Group PLC BHPl € 317,090,846 Oslo 6.92% € 859,522,562
SAP AG SAPd € 315,316,878 Brussels 5.96% € 616,843,665
Stellantis NV STLAm € 308,694,168 Vienna 6.99% € 224,951,196
Adidas AG ADSd € 308,681,772 Lisbon 5.65% € 144,126,008
AstraZeneca PLC AZNl € 305,362,130 Dublin 2.46% € 111,095,727
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A Q U I S  E XC H A N G E VA LU E  T R A D E D  P E R  M O N T H

Aquis Exchange value traded (EUR)
Market share (continuous trading)
Market share (incl. auctions)



Historical Market Share and Volume per Market
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London 

 London London (incl. auctions) London (continuous trading)
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Frankfurt

 Frankfurt Frankfurt (incl. auctions) Frankfurt (continuous trading)
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Paris

 Paris Paris (incl. auctions) Paris (continuous trading)
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Zurich

 Zurich Zurich (incl. auctions) Zurich (continuous trading)
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Amsterdam

 Amsterdam Amsterdam (incl. auctions) Amsterdam (continuous trading)
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Stockholm

 Stockholm Stockholm (incl. auctions) Stockholm (continuous trading)
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Milan

 Milan Milan (incl. auctions) Milan (continuous trading)
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Madrid

 Madrid Madrid (incl. auctions) Madrid (continuous trading)
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Copenhagen

 Copenhagen Copenhagen (incl. auctions) Copenhagen (continuous trading)
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Oslo

 Oslo Oslo (incl. auctions) Oslo (continuous trading)



Quality of Liquidity Stats per Venue

Aquis Stock Exchange Monthly Statistics

Market Value Traded Total Trades
AQSE Apex (~20 AQSE securities) 15,443,222£                           2,206 
AQSE Access (~60 AQSE securities) 10,579,857£                           2,815 
AQSE Trading (+650 Non-AQSE secondary traded securities) 548,888,040£                       77,309 

Top 8 Traded AQSE Growth Securities RIC Value Traded Total Trades
KR1 Plc KR1 11,480,526£                           1,401 
Valereum Blockchain Plc VLRM 3,047,499£                                989 
Oscillate plc MUSH 1,686,834£                                294 
Shepherd Neame Ltd SHEP 1,469,056£                                  67 
NFT Investments PLC NFT 1,121,422£                                114 
Love Hemp Group PLC LIFE 1,099,558£                                395 
CADENCE MINERALS PLC KDNC 610,575£                                   176 
S-Ventures Plc SVEN 575,287£                                     10 

© Aquis Exchange PLC 2021. Aquis Exchange PLC 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.
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AQSE Trading (Non-AQSE secondary traded securities)

Big xyt definitions:

- Size contribution EBBO both Ratio between the cumulative bid and ask sizes at a given exchange and the cumulative EBB and EBO sizes (contribution of BO size at a given exchange to overall EBBO size). 
Bid has to be equal to the EBB and ask equal to the EBO. For daily aggregation the ratio is weighed by time.
- Presence EBBO Both % calculates the percentage of time (in millisecond resolution) that particular exchange has both bid and ask not worse than corresponding products/exchanges in the relation to time 
period that combined bid and ask across all exchanges (EBBO) exists.
- Presence EBBO Both Exclusive % calculates the percentage of time period (in millisecond resolution) that a particular exchange has both bid and ask not worse than corresponding products/exchanges and 
additionally either bid or ask is on the best level. Metric is calculated in the relation to the time period that combined bid and ask across all exchanges (EBBO) exists.
-Spread at Touch calculates the observed bid-offer spread of every single quote (BBO). This spread is a relative measure in relation to the mid price expressed in basis points (0.01%).
- Effective Spread  simulates a sell and buy market order of a given order size executed at every single state of the order book, i.e. this simulation is performed tick-by-tick (the simulation is executed based on the 

*

* Growth Securities split into Apex and Access Segments


