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Figure A5.8 Off-venue average daily volume traded by trading

mechanism, Q1 2019-Q1 2021
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Figure A5.10 20 most actively traded S| stocks, Q1 2021

Excluding TNCP and out-of-
All reported equity transactions trades
Valué traded (€bn) Value traded (€bn)
1] 10 0 30 o 10 b »n
Takeds Phamaceutical Co mummm— ' Roche Holdng AG
Rothe Holding AG Swmens AG
Apple Inc Novartis AG
Totsl SE Total SE
ASML Holding NV Stellantis NV
Slemens AG Apple Inc
Nestle SA Nestie SA
Microsoft Corporation ASML Holding NV
AMAZON.com Inc. Sap SE
Sap SE Daimier AG
Novartis AG Delivery Hero SE
Stelants N.V Astrazeneca pic
Facebook Inc ST Microskectronics
Tesla Inc Alianz SE
Daimier AG Tesla Inc
Bayer AG Adyen NV
Alignz SE Bayer AG
Sanofi Deutsche Telekom AG
Astrazeneca ple Zurich Insurance Group..

Delivery Hero SE Sanafi

Note: Data covers cash equities only. ETFs are excluded. Light green bars represent stocks of
US-listed companies. ‘TNCP' refers to transactions not contributing to the price discovery
process.

Source: Oxera analysis of big xyt data.
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European Equity Tumover
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Source: CFA Institute (2011), Gomber et al. (2016), Oxera (2020), and Big xyt

STOXX 600 Turnover by Trading Category
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STOXX 600 Regulated Markets Turnover
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STOXX 600 MTFs Turnover
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Source: Big xyt, FESE analysis
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