
Wednesday 14th July 2010
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14th July 2010 47,217     76,711  126,443  170,648  205,953  240,804  273,578  304,485  331,070  338,365  345,183  360,159  390,220  429,163  477,425  522,684  566,462  612,915  

Minimum 39,574     59,965  109,134  150,557  188,630  220,340  249,959  280,975  308,863  315,447  323,551  338,540  366,093  402,699  442,233  479,065  510,506  544,654  

Median 43,570     70,079  123,564  171,233  207,239  241,907  272,586  308,352  338,015  345,589  354,664  369,021  400,636  440,786  485,321  530,465  568,842  609,557  

Maximum 46,168     77,417  147,812  200,195  238,813  277,520  315,870  353,465  389,067  397,051  408,733  426,342  465,855  516,053  566,334  612,343  649,775  699,004  
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14th July 2010 -           11,024  25,822    40,970    51,154    59,436    66,568    72,822    79,386    79,386    79,386    82,434    88,926    97,264    111,148  127,148  144,606  168,928  

Minimum -           3,628    12,042    22,188    29,002    35,718    41,958    45,958    50,920    50,920    50,920    53,588    58,572    63,806    70,246    77,986    86,144    99,148    

Median -           6,858    21,128    30,634    37,882    45,746    56,050    63,188    69,164    69,164    69,164    71,968    78,444    86,064    92,778    103,296  115,190  135,488  

Maximum -           7,656    26,474    42,604    55,774    66,950    76,254    86,184    93,528    93,528    93,528    97,340    108,856  121,890  132,160  142,486  155,948  178,332  

Orders Wednesday 14th July 2010
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14th July 2010 47,217     29,494  49,732    44,205    35,305    34,851    32,774    30,907    26,585    7,295      6,818      14,976    30,061    38,943    48,262    45,259    43,778    46,453    

Minimum 39,574     19,694  48,627    39,587    36,006    30,837    29,250    31,016    25,506    4,006      7,466      13,053    24,687    31,084    35,538    34,442    31,441    34,148    

Median 41,945     26,238  50,342    44,625    37,684    34,668    32,109    35,643    29,589    6,584      8,484      14,280    28,995    36,606    41,689    41,471    37,862    45,015    

Maximum 46,168     37,240  70,395    52,383    40,615    37,690    40,212    39,400    33,811    11,366    11,411    17,565    33,990    41,701    53,310    50,019    42,645    52,242    

Trades
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14th July 2010 -           11,024  14,798    15,148    10,184    8,282      7,132      6,254      6,564      -          -          3,048      6,492      8,338      13,884    16,000    17,458    24,322    

Minimum -           3,628    8,414      7,666      6,484      5,440      5,174      4,000      4,448      -          -          1,704      4,984      5,234      6,440      5,676      8,158      13,004    

Median -           6,858    13,804    11,044    8,054      8,116      6,242      7,138      5,774      -          -          2,668      6,476      8,188      9,338      8,858      10,476    20,298    

Maximum -           7,656    18,818    16,130    13,170    11,176    13,002    10,528    9,116      -          -          7,792      11,516    13,738    11,772    15,932    13,462    22,786    
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Half Hourly Intraday Orders

Minimum - Average - Maximum

-

5,000

10,000

15,000

20,000

25,000

30,000

35,000

40,000

45,000

50,000

55,000

60,000

65,000

70,000

75,000

8:
35

9:
05

9:
35

10
:0

5

10
:3

5

11
:0

5

11
:3

5

12
:0

5

12
:3

5

13
:0

5

13
:3

5

14
:0

5

14
:3

5

15
:0

5

15
:3

5

16
:0

5

16
:3

5

17
:0

6

.

.

14th July 2010

Minimum

Median

Maximum

Half Hourly Intraday Trades 

Minimum - Average - Maximum

-

5,000

10,000

15,000

20,000

25,000

30,000

9:
05

9:
35

10
:0

5

10
:3

5

11
:0

5

11
:3

5

12
:0

5

12
:3

5

13
:0

5

13
:3

5

14
:0

5

14
:3

5

15
:0

5

15
:3

5

16
:0

5

16
:3

5

17
:0

6


