For more information contact

Intelligent Financial Systems L|q uidMetrix WorkStation
+44 (0)207 379 7328

www.liquidmetrix.com P R E T RA D E A NA L YT I CS fS

04-Nov-2009 =

TRX wmBATE o XURO

Mash Spresd  Spresd L
() 4! xR e

INCY EUR  FROM  13-10-2009
Gate ‘AGGREGATE avg

14:00

SpreadSpread
Intradzy Time Period 1 2

sKeUR HOY

25K EUR B
()| [12)3 : (008 (am) (e 17 1686 161
).2:

16/8: (308 (AiDa )

value _— ;
Venue Traded Mkt Sh(%) Spread 1 S0 Liquid 25895 Liquid 508PS. Show: |10 BPS Soread Liguiditj v
(em)

00- — B

0800 0900 1000 1100 1200 1300 1400 1500 16
Ieiaday Time Peod

Duby Voo Traded |y Refresh [ | Export g

i —omx ——mm - 22:00 £3.82m

1T0000064854 :00 22100 £4.76m

L XMIL _IT0000064854 - 08: £10.38m

5 somoo; [\ \J‘\\ y AMIL TTo0oo0siess
z 2,000.00 \f "

| XMIL _IT0000064854
L] XML 1T0000064854

2 L XMIL IT0000064854 23~ : X Y .25 11,153,197
150a v LI XML _IT0000064854 : £7.15 .5 56 7,394,660
180a Nov 5

000

A\ /o /\J-\’N—‘.\ P (] XMIL IT000006485¢ 22-Oct 08 3 : 40 11,088,155

L] X1 1Too0oos48s4 : X X .05 8,850,127

151 lines retumed

Market Share Liquidity / Depth Best Prices

WHO IS IT FOR? BENEFITS
e Trading firms / brokers needing ¢ On-demand access to pre-trade statistics and
objective, up to date information on benchmarks, calculated from our centrally

managed European trade and order book

which European venues offer the database

best prices, spreads and liquidity.
® Daily and high frequency intraday statistics

Lo o Updated at the end of each trading day
» Exchanges / regulators wishing to

monitor the effects of fragmentation e 30+ different measures of fragmentation and

liquidity including depth weighted spreads, order
on order book depths and order book depths and order to trade ratios

sizes.
® Visually discover venues offering the best spreads,
depths and prices
e Anyone needing an independent e Drill down to events such as news or market
view of liquidity and fragmentation suspensions and see where the liquidity goes
of Eumpean lit equity markets. ® Print or export reports at instrument or index level

® Write custom queries using QSQL
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Pre-Trade Summary

® Choose an instrument or index and view trading
values / volumes, spreads, order book depth and
best prices across European trading venues.

® Chart daily trends and see how spreads, depths
and other statistics vary during each trading day.

® See what venues provide the best trading
opportunities and lowest implicit costs.

Detailed Analysis

®  Drill down to individual trading days and see how
spreads and liquidity vary at high frequency
between venues.
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® Analyse effects of suspensions, auctions,
announcements and other intraday events.

® Go even further and step order-by-order through
the order books at the time.
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®  View and print out summary reports for individual =
instruments or indices.
Market Share Spreads
® Choose from Best Prices or Market Quality [ B
reports. EEE
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® Generate LiquidMetrix Battlemap reports for
individual instruments or indices.

sis (50K EUR Deals)

® Analyse performance of individual index
constituents via the Index Disaggregator.

For more information contact Intelligent Financial Systems

PRE TRADE ANALYTICS on +44 (0)207 379 7328 or go to www.liquidmetrix.com




