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Band March 15 March 18 Absolute Relative
move move
Quartile 1 27% 24% -3% -12%
Quartile 2 27% 26% -1% 3%
Quartile 3 27% 28% 1% 2%
Quartile 4 24% 25% 1% 3%
200-300 18% 21% 3% 14%
All securities 27% 25% -2% -8%
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Note: The data and key trends shown in this graph are described in paragraphs 49-51
(accessible version). The selection criteria for the security categories are described in
paragraph 45.
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Note: The data and key trends shown in this graph are described in paragraphs 57-58
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 59-63
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 72
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 79
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 84
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 85
(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 89

(accessible version).
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Note: The data and key trends shown in this graph are described in paragraph 99

(accessible version).
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O
ooo  ASIC, "High-frequency trading in Australian equities and the Australian-US dollar cross rate,"” REPORT 597, November
2018. (https://asic.gov.au/regulatory-resources/find-a-document/reports/rep-597-high-frequency-trading-in-australian-
equities-and-the-australian-us-dollar-cross-rate/)
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