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Flow Analytics & HHI Insights

BME now offers its clients two new analytics products:

Flow Analytics and HHI Insights.

Flow Analytics & HHI Insights are information products

designed for a wide variety of trading participants, such

as traders, market makers and analysts.

These products include flow metrics categorized by:

- Trading Capacity: whether the trade was carried out
in a risk-less principal capacity or not

- Market phase: continuous market, TAL, or auction
(opening, closing, or volatility)

- Order type: aggressive or passive

- Metric: volume, value or imbalance

The HHI product includes metrics of market concentra-
tion using both purchases and sales across different

market phases. The HHI Insights product includes the
degree of concentration by applying the Herfindahl-Hir-
schman index function.
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Flow Analytics & HHI Insights products are delivered every trading day
after market closing (information available in T). Historical information is
available from June 2024.

This material has been prepared by Bolsasy Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME), its subsidiaries, affiliates and/or their branches (together, ,BME") for
the exclusive use of the persons to whom BME delivers this material. This material or any of its content is not to be construed as a binding agreement, recommendation, investment advice, solicitation,
invitation or offer to buy or sell financial information, products, solutions or services. The information does not reflect the firm positions (proprietary or third party) of the entities involved in the Spanish
Securities Market. BME is under no obligation to update, revise or keep current the content of this material, and is subject to change without notice at any time. No representation, warranty, guarantee or
undertaking - express or implied - is or will be given by BME as to the accuracy, completeness, sufficiency, suitability or reliability of the content of this material. The opinions presented are theoretical
and, therefore, the content hereof is intended for informational purposes only and should not be used for portfolio or asset valuations, or as the basis for any investment recommendations. Neither
contributing Entities, nor Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S.A.(BME) nor any of its subsidiaries, accept responsibility for any financial loss or decision
made based on the information contained in this material. In general, neither Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME) nor any of its subsidiaries,
nor the contributing Entities, their directors, representatives, associates, subsidiaries, managers, partners, employees or advisors accept any responsibility for this information or unauthorised use
of the same. This material is property of BME and may not be printed, copied, reproduced, published, passed on, disclosed or distributed in any form without the express prior written consent of BME.
2024 Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. All rights reserved

BME

Bolsas y Mercados Espafioles
Plaza de la Lealtad, 1

Palacio de la Bolsa

28014 Madrid

T+3491709 5000
marketdata@grupobme.es
www.bolsasymercados.es



