Mid-Point Trades Price Improvement Trades

% of Trades at Mid-Point 12.08 % % of Trades with PI 16.28 %

% of Value at Mid-Point 9.05 % Average Pl (BPs) 41.24
. |

‘ ® Continuous Trading 18.82 %
C I Continuous Trading Value $ 700,841,557

AUSTRALIA

AVERAGE DAILY VALUES for week 21/04/2017

Continuous Trading Value And Market Share
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Top Symbols By Continuous Trading (CT) % Top Symbols By Continuous Trading Value

Symbol CT CT Value % PI Avg PI Symbol  CT Value CT % PI Avg PI
PLS 46.25% $3,685,799 21.58% 105.32 TLS $63,433,642 32.12% 21.65% 15.87
GXY 43.37 % $2,295,763 38.14% 73.42 BHP $28,315,370 20.22% 15.10%  3.12
GEM 33.11% $2,118,670 15.06% 17.95 FMG $28,194517 1855% 18.27 % 14.12
TLS 32.12 % $ 63,433,642 21.65% 15.87 ANZ $ 26,646,091 21.33% 12.66% 2.58
A2M 31.07% $3,716,997 12.11% 25.11 WBC $23,359,052 20.17% 12.11% 2.24

Top Symbols At The Mid-Point

Symbol Mid-Point Value Trades at Mid Value at Mid Symbol Mid-Point Value Trades at Mid Value at Mid
TLS $ 9,189,029 19.16 % 14.37 % QBE $ 1,790,252 10.96 % 20.37 %
FMG $ 4,315,376 11.91 % 15.56 % CBA $ 1,745,427 5.00 % 10.60 %
BHP $ 2,090,767 7.89 % 7.31% WBC $ 1,736,995 5.13 % 7.34 %
ANZ $ 2,022,485 4.79 % 7.49 % NCM $1,677,162 8.74 % 17.91 %
BXB $ 1,908,199 11.45 % 18.06 % NAB $ 1,602,585 6.82 % 8.64 %

Allinformation is for the cash equities stock universe that is published in Chi-X's daily security file (CHIXTSL), which includes stocks, listed managed funds and ETFs but excludes warrants, interest rate securities and derivatives.

Continuous | The average daily value of trades executed on Chi-X durin trading, as of the total o ,
Trading R G o o C o A e P e e Average Pl (BPs)| The average price improvement per trade achieved by Price Improvement Trades, expressed in basis points.
Continuous Mid-Point
Toahg e | The average daily value of trades executed on Chi-X during continuous trading. Value The average daily value of Mid-Point trades executed on Chi-X.
The average daily value of all trades executed on or reported to Chi-X, expressed as a percentage of the total value of | Trades at ’ ¥ : §
Total Market [ 10 e e o ot 1ea0rtod 1o al yomess eluing G liades at The average daily percentage of trades executed on Chi-X during continuous trading that were Mid-Point Trades.
Trade
The average daily value of all transactions that are reported to Chi-X in accordance with the Market Integrity Rules Value at . !
Reporing | 0 e e enange arkers et The average daily percentage of value executed on Chi-X during continuous trading from Mid-Point Trades.
Tradeswith | The average daily percentage of trades executed on Chi-X during continuous trading that were Price Improvement Imprence | Aggressive trades executed on Chi-x during continuous trading with price improvement relative to the best available
%P1 Trades. LG ASX bid or offer.
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