
0

10
,0
00

20
,0
00

30
,0
00

40
,0
00

50
,0
00

60
,0
00

70
,0
00

80
,0
00

90
,0
00

>1
00
K

0

500

1000

Tu
rn
ov
er
 in
 m
n 
CH
F

15% 15%
11%

26%

9%
6% 5% 4% 3% 3% 3%

Turnover distribution in Blue Chip Shares by trade size bucket
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Instrument Turnover in mn CHF

ROCHE GS (ROG)
NOVARTIS N (NOVN)
NESTLE N (NESN)
UBS GROUP N (UBSG)
RICHEMONT N (CFR) 301.4

304.3
310.3
325.7
407.1

Top 5 Blue Chip Shares traded in SwissAtMid
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714 743 753 740 693 658 686 618
778 719 813 804

1,014
1,128

1,239 1,290

938

Average daily turnover on non-displayed and periodic auction venues     Turnover in SwissAtMid in May: CHF 4,565.67 mn

SwissAtMid Frequent batch auctions of MTFs Non-displayed venues of MTFs

 Overview

Instrument Turnover in mn CHF

Galderma Group N (GALD)

BARRY CALLEBAUT N (BARN)

BELIMO N (BEAN)

BALOISE N (BALN)

SWISS PRIME SITE N (SPSN) 24.9
29.9
33.3
37.0

83.8

Top 5 Mid & Small Cap Shares traded in SwissAtMid

Instrument Date Turnover in mn
CHF on date

Share of order
book turnover

CHF

SGS N (SGSN) 9. May 2025
STRAUMANN N (STM..6. May 2025
SWISS RE N (SREN) 14. May 2025
RICHEMONT N (CFR) 28. May 2025
GIVAUDAN N (GIVN) 13. May 2025

23.4%8.4
21.6%7.9
21.4%19.5
20.9%37.4
20.6%12.3

Top 5 Blue Chip Shares with highest share of turnover in SwissAtMid

Instrument Date
Turnover in mn
CHF on date

Share of order
book turnover

CHF
CALIDA N (CALN) 20. May 2025
HBM N (HBMN) 28. May 2025
MOLECULAR PARTNE..9. May 2025
NATURENERGIE N (N..20. May 2025
PLAZZA N (PLAN) 26. May 2025

67.8%0.2
76.2%1.5
71.3%0.1
76.9%0.0
90.6%0.3

Top 5 Mid & Small Cap Shares with highest share of turnover in
SwissAtMid

Data source:         BMLL and SIX
Venue coverage:  Aquis, Cboe BXE, Cboe CXE, Cboe UK LIS, Instinet Blockmatch, Liquidnet, Sigma X MTF, SwissAtMid, Turquoise, UBS MTF and Virtu Posit

Monthly Execution Report, May 2025

Segment Turnover in mn
CHF

YTD turnover mn
CHF

Price
improvement in

CHF

YTD price
improvement in

CHF

Price
improvement in

bps

YTD price
improvement in

bps

Blue Chip Shares

Mid & Small Cap Shares 11.44

2.54

11.93

2.57

4,511,207

5,988,903

927,350

974,217

3,944.4

23,576.7

777.6

3,788.1

Price improvement          Price improvement in May: CHF 1,901,567                          Price improvement YTD:  CHF 10,500,110



SwissAtMid

Large-In-Scale (LIS) activity

Date / time Instrument
Trade size in

CHF

Price
improvement

in CHF

30.05.25 15:09:21 PARTNERS GRO..

28.05.25 13:27:37 RICHEMONT N (..

22.05.25 09:20:01 LONZA N (LONN)

23.05.25 09:15:45 UBS GROUP N (..

14.05.25 16:37:58 ROCHE GS (ROG)

2,8736,360,822

1,9306,091,905

1,9555,468,694

1,0055,379,740

8564,375,092

Top 5 trades in Blue Chip Shares by trade size

Date / time Instrument
Trade size in

CHF

Price
improvement

in CHF

13.05.25 11:40:39 Galderma Group..

28.05.25 14:08:02 SWISSQUOTE N (..

08.05.25 10:04:49 Galderma Group..

28.05.25 13:09:53 Galderma Group..

12.05.25 09:58:05 Galderma Group..

2,0904,177,410

2,1303,380,310

1,6423,218,908

2,8142,980,450

2,1152,066,746

Top 5 trades in Mid & Small Cap Shares by trade size
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Share of SwissAtMid turnover from LIS orders           Turnover from LIS orders in SwissAtMid in May:  CHF 981.7 mn

SwissAtMid Turnover in mn CHF LIS share in SwissAtMid Turnover

Minimum Size of LIS in EUR

15,000 30,000 60,000 100,000 200,000 300,000 400,000 500,000 650,000

LIS order turnover CHF

Number of trades 5,057

436,039,224

3,905

240,322,846

1,066

60,425,288

2,628

106,001,284

2,615

47,097,868

697

7,557,850

1,019

8,873,160

226

3,099,933

301

3,080,088

Turnover from LIS orders across LIS buckets of securities              

Monthly Execution Report, May 2025

Instrument Number of trades
Turnover in mn

CHF

ROCHE GS (ROG)

NOVARTIS N (NOVN)

UBS GROUP N (UBS..

NESTLE N (NESN)

RICHEMONT N (CFR) 68.5

70.1

82.3

82.6

83.8

808

880

776

898

786

Top 5 Blue Chip Shares with highest turnover from LIS
orders in SwissAtMid

Instrument
Number of

trades
Turnover in
mn CHF

Galderma Group N (GALD)

BELIMO N (BEAN)

SOFTWAREONE N (SWON)

BARRY CALLEBAUT N (BARN)

BALOISE N (BALN) 7.7

7.8

9.2

9.5

35.6

127

99

657

218

228

Top 5 Mid & Small Cap Shares with highest turnover from
LIS orders in SwissAtMid

The Large in Scale (LIS) threshold values are calculated by SIX Swiss Exchange based on the ESMA Methodology. The values are disseminated
over the Reference Data Interface (RDI) and can be accessed on the
In this report, the prevailing LIS thresholds are used for the full historical sample.

SIX Swiss Exchange Member Section.
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