oo oot
N N N N o

Dm_ 10

O

O

OOO0O0OoooOOoOoooOoOoooooooOoooooocoooooooooooooooooooooooOon
_H__H__H_D_H__H__H__H_D_H__H__H_D_H__H__H__H_DDDD_H__H__H_D_H__H__H_DDDDDDDDDDDDDDDDDDDDDDDD
N T
N I O
N |
I
N A o |
I A s m  w |
OoO0O0OoooOOoooOOooooOo0oOooooOomOooooooooocoooooooooooooocooOono
I

N T

OO00O0oOOoOooOooOooOoOooooooooooooooooOooOodn

0530



O

O

O

O

O O 00 0O O OO0 O 000 g
0D 0000000000000 D050m
000000000000 oDoDEgaqgeo
0 0000000000000 g0og
0 0000000000000 gg0g
0 0000000000000 g0 g
0 000D0D0D0D0D0D0D0DO0ODO0ODOoDSEFT}[g0g
0O 00O O0ODO0OOD0DO 0TOoQSO oQO ogQROoRao oo o 8 g
O 0O O 0000 oaoaoaoop B o 0 g
5 0 O 000D O0O0OO0OOGoO@0aoag B g O
g oo 000 O0DO0DD0ODO0DO0OOTGgd g0 O
g 0O O 000D O0OO0Oaoaoaoap D o O
o0 0@ 00 0O0DO0DO0OOQT 0T OTG Q8oL
g 0 O 00O0DO0DooduoopgB oooD
o 0O 00o0ooaotoopgDoo
g 00O 0 0o0oooobBoopgB oo
g 0 O 000 ooobBoopgBooao
g 0O 0O 00Do0Do0oobBBoopg8oodo
o 0 O 0 0ooooobB oo 0o
g 0 O 0 0 O O o 0 oogtod
g 0O O 0O O O o Uoog0oo
g 0o O O O O o 2 005000
g 0O O 0O O O o d o050 O0C0
g 0 O OO0 0O O o HooDgOoOoo
o 0 O OO 0O O 0 g O g 0 0O
g 0 0o OO 0O O 0 g 0o g 0 00
Oooooboooooooon
Average values in 2024 YTD*
Euronext Choe Aquis Turquoise
EBBo | Paris (CAC 40) 62.5% 19.7% 12.6% 5.6%
Setting | Milan (FTSE MIB) 66.3% 16.7% 15.8% 3.4%
%
(%) Amsterdam (AEX) | 62.5% 18.1% 14.6% 5.8%
Average Paris (CAC 40) 3.7 bps 3.9 bps 4.3 bps 5.4 bps
Spread | Milan (FTSE MIB) 4.6 bps 5.3 bps 5.5 bps 9.5 bps
bps
(bps) Amsterdam (AEX) 3.9 bps 4.3 bps 4.6 bps 6.3 bps
N Paris (CAC 40) €449k | €247k €13.9k €7.4k
Liquidity
atTouch | Milan (FTSEMIB) | €55.9k | €222k €15.2k €5.3k
€k
(€l Amsterdam (AEX) | €35.9k | €214k €11.7k €6.4k

Source: BMLL Technologies. 2024 Year-To-Date until 6 September 2024.
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EBB Exclusive Presence by Role - CAC 40 Stocks (Sep-23 to Aug-24)
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EBB Exclusive Presence by Role - FTSE MIB Stocks (Sep-23 to Aug-24)
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EBB Exclusive Presence by Role - AEX Stocks (Sep-23 to Aug-24)
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Chart: Daily volatility levels in the US (VIX) and Europe (VSTOXX) in 2024

— VSTOXX

— VIX

5 August 2024

VIX: 39 Points

VSTOXX: 31 Points
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EBBO Setting Percentage
CAC 40

Sell-off in August 2024*

Low-volatility environment**

EBBO Setting Percentage
FTSE MIB

Sell-off in August 2024*

Low-volatility environment**

EBBO Setting Percentage
AEX

Sell-off in August 2024*

Low-volatility environment**

Euronext

2%

62%

Euronext

74%

()

Euronext

66%

62%

Cboe Aquis | Turquoise
13% 12% 3%
20% 12% 6%
Cboe Aquis | Turquoise
10% 14% 2%
17% 16% 3%
Cboe Aquis | Turquoise

12%

19%

3%

18%

14%

6%

Observation dates: * From 2 August to 5 August 2024. ** From 2 January to 31 July 2024.
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Average spread

CAC 40 Euronext

Sell-off in

August 2024 (RSl 58 bps

Low-volatility
environment**

EXN T 4.7 bps

Average spread

FTSE MIB Euronext

Sell-off in

August 2024+ SISl 122 bps

Low-volatility

environment™ [EN bps INERGS

Average spread
AEX 25

Euronext

Sell-off in

August 2024+ RISl 82 bps

Low-volatility

ddddoooooooooooooobooobobooon

Average |Euronext . .

of MTFs | vs MTFs Cboe Aquis |Turquoise
01.8 bps| 4.5bps | 4.9 bps 7.0 bps
01.1bps| 39bps | 4.3 bps 5.4 bps

Average |Euronext . .

of MTFs | vs MTFs Cboe Aquis |Turquoise
06.7bps| 7.4bps | 6.8bps | 17.0 bps
02.7bps| 52bps | 55bps 9.3 bps

Average |Euronext . .

of MTFs | vs MTFs Cboe Aquis |Turquoise
03.5bps| 6.2bps | 5.6bps | 10.1 bps
01.4bps| 42bps | 4.6 bps 6.2 bps

environment** 3.9 bps e
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ogf Euronext, "Volatility spikes and market quality resiliency since August 2024," September 24, 2024

(https.//www .euronext.com/en/media/12388/download). OogooQ™ m ooooooogoooo
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