
  

Access to Real Time Data 

 

The 2 following examples compares the information accessible 

website and the consolidated orders book. 

 

EXAMPLE 1  

• Stock name: SOCIETE GENERALE

• Time & Date of the screenshot: January

Order book available on an online broker’s website: 

 

Below is the view of the Home Market’s order book: 

We can see it is the same except for the quantity of the first price level on the Offer side. 

  

 

Access to Real Time Data  

2 following examples compares the information accessible to retail investors on the online brokers’ 

website and the consolidated orders book.  

SOCIETE GENERALE  

Time & Date of the screenshot: January 13
th

 – 13:49:14.915 (CET time) 

Order book available on an online broker’s website:  

 

Below is the view of the Home Market’s order book:  

We can see it is the same except for the quantity of the first price level on the Offer side. 

 

to retail investors on the online brokers’ 

 

We can see it is the same except for the quantity of the first price level on the Offer side.  



    

 

January 2011   Sources: Equiduct Market Viewer 

 

View of the consolidated order book:  

 

 

The consolidated order book view displays the liquidity available on the Home Market but also on the 

other venues where the stock can be traded.  

 

• On the Bid side: 

o The Home market offers: 10 price levels between 45.250 € and 45.380 € for a 

cumulative quantity of 7,360 shares.  

o The Best European Bid price is available on the Home Market at that exact moment.  

• On the Offer side:  

o The Home Market offers: 10 price levels between 45.445€ and 45.400€ for a cumulative 

quantity of 9,001 shares.  

o The Best European Offer price is available on BATS: 45.390€.  

  



    

 

January 2011   Sources: Equiduct Market Viewer 

 

 

EXAMPLE 2 

• Stock name: AGEAS 

• Time & Date of the screenshot: January 13
th

 – 14:24:07.954 (CET time) 

Order book available on an online broker’s website:  

 

 

Below is the view of the Home Market’s order book:  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



    

 

January 2011   Sources: Equiduct Market Viewer 

 

 

View of the consolidated order book:  

 

 

The consolidated order book view displays the liquidity available on the Home Market but also on the 

other venues where the stock can be traded.  

 

• On the Bid side: 

o The Home market offers: 10 price levels between 1.927 € and 1.944 € for a cumulative 

quantity of 73,242 shares.  

o The Best European Bid price is available on Chi-X at that exact moment.  

• On the Offer side:  

o The Home Market offers: 10 price levels between 1.958€ and 1.948€ for a cumulative 

quantity of 727,753 shares.  

o The Best European Offer price is available on Equiduct: 1.947€.  

 


