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Half-year liquidity contract statement for ABC ARBITRAGE 
 
 

Under the liquidity contract entered into between ABC ARBITRAGE and Kepler Cheuvreux, the 
following resources appeared on the liquidity account on December 31st 2022: 

 
- 41,013 shares 
- € 172,197.72 

- Number of executions on buy side on semester: 803 
- Number of executions on sell side on semester: 981 
- Traded volume on buy side on semester: 109,382 shares for € 728,817.00 

- Traded volume on sell side on semester: 105,750 shares for € 708,172.93 
 

As a reminder : 
 

• the following resources appeared on the last half year statement on 30 June 2022 on the liquidity 
account: 

 
- 37,381 shares 
- € 192,606.03 

 
- Number of executions on buy side on semester: 473 
- Number of executions on sell side on semester: 442 
- Traded volume on buy side on semester: 93,967 shares for € 679,857.22 

- Traded volume on sell side on semester: 75,920 shares for € 552,473.14 
 
 
 

• the following resources appeared on the liquidity account when the activity started: 
 

- 28,440 shares 
- € 49,007.93 

 
 
 

The implementation of this report is carried out in accordance with AMF Decision N°2021-01 of June 
22nd 2021 renewing the implementation of liquidity contracts for shares as an accepted market 
practice. 
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