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What is Market Data?

What is Market Data?

Market Datais the numericalprice data, reported from trading activities,which takes place on an ExchangeMarket
data enablestraders and investorsto gather as much information as possibleabout daily trading activities on the
Exchange

Market Data
Transaction Processing| A Reattime Data (Delayof
Volume Value Price No. of less t_han 15ninutesfrom
creation)
Deals etc.

A DelayedData: (Reattime
informationdelivered
timely atintervals)

Market data is the bi-product of A ReferenceData: (Usedto
the transaction processingof an complete financial
Exchange Also popularly known transactions and settle
as market statistics it includes those transactions.

data parameterssuch as volume,
value,price,numberof deals,etc.
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PREVIOUS CLOSE: 10,868.10

Dow industrials Close

10,520.32
1000 A Flash in 1:00 Volatility in sorne stocks -3.2%
The Market increases in a down market.
2:30 Unusually nervous trading pushes
gtgd‘gad'“w"“d oy overal volatiity up sharply; the Dow is down 2.5
10400  on May 6 of this percent.
year and gainad H 2:32 Aprogram to sell $4.1 billion in E-Mini futures
speed as computer starts; other traders react by starting to sell.
[ e 2:41 Selling in the futures market spreads to
prevented losses. stocks; automated trading programs react to the
10200 Butalmostas sharp drops by shutting down.

i “‘fm'l‘l':;k;‘f 2:46 After trading in E-Mini futures is paused for

; five seconds, alleviating the pressure to sell, the
the decline. !
seine market begins to recover.
10,000

2:46

9,868.62
-8.2%

10AM. 1AM, 12EM, 1PM. 2PM. IFM.
Sources: Bloomberg (Dow industrials); Securifies and Exchange Commission 6 May 2010 THE NEW YORK TIMES
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2016 Flash in the Market

Pound Flash
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Why is Market Data Important?

Premium Price Differentials

Costs More in Shanghai

An index of the average price difference between the mainland
and Hong Kong shares of companies listed in both markets.
Over 100 indicates a premium for mainland shares.
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¥ Hang Seng China
AH Premium Index
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THE WALL STREET JOURNAL.

Source: FactSet
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FT100 Rising (2015)
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Market Data Enables you to Profitvenin aDown Cycle

Profiting from a loss

The stocks of Unifed and American airfines fell sharpohy folfowing the
Sept. I 1 terrmorist attacks, whiichh used hijacked jets frorm the two airfines.
St wirdcrrownr investors made a bundfe wusing a fHnancial denvative that

noreases in wvalue when a stock goes dowwir.
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‘ ‘ If you are shopping for common stocks, choose
them the way you would buy groceries, not the wa, ,
you would buy perfumeb €

Benjamin Graham

British-born American professionahvestor
18941976



The Genesis of Market Data

Moving with the Timesg History of Stock Markets

Aln 1602 the Dutch
East India Company
officially became the
g 2 NIfiRtCpablically
traded companywhen
it releasedshareson
the Amsterdam Stock
Exchange

October 2016

A Datesbackto the 1500 when the first
LLGvasformed. It is generallyaccepted
that Antwerphadthe ¢ 2 NJirg Stdck

marketsystem(without stocks)
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- AThe LSE was officially

formed in 1801 and was
the main stock market
for Europe, while the
NYSE was the main
Exchangdor America

A Today,virtually every
country in the world
has its own stock
market Major stock
markets typically
emergedin the 19th
and20th centuries



Market Data at The NSE

:  Foundedn :
: 1960 and today:
: services the :
I NHSa v i S QApbrineor the timely,

: in Africa. : accurate and reliable distribution
........................... o e R B G

Market Services Department of Bvaluatescurrent market data
. the Nigerian Stock Exchange is and creates new market data
products by designing market

data solutions.

NSE Market
Data Services

In 2012 MarkeDataservices
at the NSE becomédslly
operational distributing
directlyto vendors and

subscribers.

Disseminationof quality
market data to the market
vendors using the open
standardFIX Protocal
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As part of the drive to increase
global presence and awareness of
our market data, we have leveraged
strategicpartnerships with some of
the world's leading data providers.



Key Market Drivers for Market Data

Market Data

wResearch and Analytical
Requirements

wWealth Creation
wStock Performance

wCompliance and Risk
Requirements

wRegulatory Requirements

Organizationsusing

data and analytics
showproductivityrates
and profitability
improvementsthat are
5-6% higher than those of

their peers
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One promise oMarket Datais that
companies who get good abllecting,
analyzing, and maximizing the value
derived from Transactions, Interaction

and Observations wiput themselves i
e best position to be highly profitabl

Access to Transactional
Data

Low Latency Data Access

Access to
Predictive/Descriptive Data
using Power BI

10



o...

I\/Iarket Data connec’tsaﬂ the
dcts msuccessful lnvestment
e strategles .






