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September 2013 FIF Market Share and Market Dynamics Reports — Executive Summary
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European Equity Market Share

The notional value of the European Equities Market
increased 10.4% monthly to €895.2 billion, which is a 4.7%
increase from September 2012.

LSE Group had the greatest market share, with 22.0%
(€196.9 billion) followed by BATS CHI-X Europe and
Euronext; which had a market share of 18.4% (€164.9
billion) and 12.4% (€111.1 billion) respectively.

The highest monthly volume increase was registered by the
UBS MTF, up 39.0%.

NASDAQ Self Help Declarations

There were 5 Self Help declarations during September 2013
which lasted for a total of 6 hours, 35 minutes and 56
seconds.

Limit Up-Limit Down Plan

There were 41 Trading Pauses reported for September
2013 for ticker symbols which were part of Phase 2a of the
Limit Up-Limit Down rollout. These pauses lasted a total of
3 hours, 45 minutes and 23 seconds. 26 of the 41 pauses
this month were for ETPs.

Short Sale Circuit Breaker Analysis

The FIF Short Sale Tracker maintains a list of trading halts

triggered under the Short Sale rule.

A total of 1,021 short sale halts were triggered in
September 2013. There was an average of 51 halts daily,
with a high of 95.

Source:
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The Financial Information Forum (FIF) addresses the implementation issues that impact the securities industry, from

real-time decision support through securities processing. To join FIF, download the FIF Membership Kit.



http://fif.com/tools/shortsale
http://fif.com/fif-reports/market-share/overview
http://fif.com/fif-reports/market-dynamics/overview
http://fif.com/docs/category/325-misc?download=492:download-fif-membership-kit

