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Tick History Service

Historical intra-day data to help with analysis and risk management within banks

Interactive Data’s Tick History Service supplies
banks and financial service providers with historical
intra-day data for internal analysis. For this purpose,
Interactive Data®" stores up to five years of historical
tick-by-tick data for all securities listed at a trading
venue since November 1, 2007. The service covers
a wide range of international exchanges and multila-
teral trading facilities (MTFs).

Customers can flexibly choose the trading venues
and securities, from which they require historical in-
tra-day data, and can change their selection at any
time, even at short notice. The Tick History Service
can be provided quickly, and requires only minimal
setup.

B Data to help with compliance
and risk management

Compliance and risk management departments
within banks, as well as regulators and suppliers of
software solutions for MiFID-compliance, can use
the historical intra-day data supplied by the Tick
History Service for functions such as

B Backtesting of investment strategies and new
products

B Risk management of proprietary investments
and client funds

B Evaluation of best execution policies

B Market conformity checks to determine
whether or not the settlement prices of
transactions are in line with the market
conditions.

B Trading venues and scope

The Tick History Service covers a wide range of ma-
jor trading venues in Europe, America, and Asia,
including:

B Exchanges: Xetra, SWX Europe, London, Paris,
Zurich, Amsterdam, Frankfurt, Vienna, AMEX,
NASDAQ, NYSE, Hong Kong, Singapore, and
Tokyo.

B Multilateral trading facilities: Turqouise, Chi-X.

Scope: Up to five years of historical tick-by-tick
data for all securities listed at the respective trading
venue since November 1, 2007.

B Data scope and data delivery

The Tick History Service covers a wide range of
securities listed at the respective trading venues.
Two different data packages are available:

B Trades: Identifier, trade price, trade volume,
trade time, reporting time, trade condition, and
other

B Trades and Quotes: Ask, ask size, ask time, bid,
bid size, bid time, high, low, first, last, and other

The data is supplied via Interactive Data’s FTP serv-
ers in compressed CSV file format with standardized
data fields. To obtain the required data, the users
upload lists to the server, which define the historical
data they need for a security/exchange combination
for a specified trading day.

Interactive Data performs the requested analysis,
and provides the results the next day. Customers
can download the data from the FTP server, with no
requirement for additional hardware or a local feed
connection.
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About Interactive Data Corporation

Interactive Data Corporation is a trusted leader in financial information. Thousands of financial institutions and active traders, as well as hundreds of software and service providers,
subscribe to our fixed income evaluations, reference data, real-time market data, trading infrastructure services, fixed income analytics, desktop solutions and web-based solutions.
Interactive Data’s offerings support clients around the world with mission-critical functions, including portfolio valuation, regulatory compliance, risk management, electronic trading
and wealth management. Interactive Data is headquartered in Bedford, Massachusetts and has over 2,400 employees in offices worldwide.

For more information, please visit www.interactivedata.com.
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