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ANNEX A, THE INFORMATION 
TO THE GENERAL CONDITIONS (I) OF EURONEXT REGARDING THE SUPPLY AND 

USE OF EURONEXT MARKET INFORMATION  

(APPLICABLE FROM DECEMBER 2010) 

 

 

 

NYSE Euronext European Cash Information Products 

NYSE Euronext European cash markets Information Products comprise the Amsterdam, 

Brussels, Lisbon and Paris regulated cash markets. 

 

NYSE Euronext Cash Last Price  

This service provides traded prices and quantities, open, high, low and closing prices of 

securities traded on NYSE Euronext’s European cash markets. Opening and closing messages 

relative to the characteristics of the securities for the trading session are also transmitted. 

Indices European Information Products 

NYSE Euronext Global Index Group compiles, calculates and publishes a wide range of indices 

covering strategy indices, volatility indices, major European and national market indices. The 

most well known indices are AEX, Bel 20, CAC 40 and PSI 20.  

 

Market Indices 

This product provides information relating to the indices computed by NYSE Euronext such 

as the national main indices AEX, Bel 20, CAC 40, PSI 20, global/NYSE Euronext indices 

such as Euronext 100 and Next 150 and a wide variety of sector and other indices. The 

subscription to this service allows distribution of Market Indices. 

 

Volatility Indices 

This product provides information relating to the volatility indices computed by NYSE 

Euronext such as the VCAC, VAEX, and VBEL. The subscription to this service allows 

distribution of Volatility Indices. 

 

Strategy Indices 

This product provides information relating to the strategy indices computed by NYSE 

Euronext. The subscription to this service allows distribution of Strategy Indices. 

 

Complementary Indices 

This product provides information relating all remaining indices computed by NYSE Euronext. 

The subscription to this service allows distribution of Complementary Indices. 

 

All Indices 

This product provides information relating to all above-mentioned NYSE Euronext Indices. 
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NYSE Euronext Cash BBO1 

In addition to Cash Last Price, this service provides the best limit per security, i.e. prices and 

quantities of BBO1 (best bid and offer) on NYSE Euronext’s European cash markets. 

 

NYSE Euronext Cash BBO1+ 

In addition to Cash BBO1, this product provides the volume weighted average quote. 

 

NYSE Euronext Cash BBO10 

In addition to Cash BBO1+, this service provides up to the best ten limits per security, i.e. 

prices and quantities of the BBO10 (best ten bids and offers) on NYSE Euronext’s European 

cash markets. 

 

NYSE Euronext Cash FOB (Full Order Book) 

In addition to Cash BBO10, this service provides the full order book (order-by-order) of 

NYSE Euronext’s European cash markets. 

 

 

 

NYSE Arca Europe 

This service provides volume, symbol, name and the best bid & offer and trading prices on 

NYSE Arca Europe, NYSE Euronext’s Multilateral Trading Facility (MTF). 

  

NYSE Euronext Real-Time Reference Prices  

This service provides Real Time last prices, volume, symbol, name and timestamp in all listed 

securities from NYSE Euronext’s European cash markets. The service is designed for public 

display via financial website portals and television channels, with monthly reporting and 

detailed Subscriber administration requirements.  

  

 

European Equity Off-Exchange Trade Reports 

This service provides information about off-exchange trades in a broad range of listed 

European equities and Exchange Traded Funds. It contains trade reports submitted by 

investment firms to NYSE Euronext via the Trade Publication Service or other trading 

platforms directly, including SmartPool. 
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NYSE BondMatchTM 

NYSE BondMatchTM  offers real-time market data on traded prices, spread and yield, and 

order book data for the NYSE BondMatchTM  platform. This service provides the choice to 

either view the full market depth order book by disseminating each individual order or the 

BBO10 market by limit order book.  

 

 

NYSE Liffe European Derivatives Markets Information Products 

NYSE Liffe is the brand name of the derivatives business of NYSE Euronext comprising the 

derivatives markets in Amsterdam, Brussels, Lisbon, London and Paris; and the futures 

markets in the U.S. 

 

NYSE Liffe Fixed Income Derivatives Level 1 

This service provides the best bid & offer and trading prices on NYSE Liffe’s European Fixed 

Income derivatives. 

 

NYSE Liffe Fixed Income Derivatives Level 2 

This service provides all best bids & offers (aggregated limits) and trading prices on NYSE 

Liffe’s European Fixed Income derivatives. 

 

NYSE Liffe Equity & Index Derivatives Level 1 

This service provides the best bid & offer and trading prices on NYSE Liffe’s European Equity 

and Index derivatives. 

 

NYSE Liffe Equity & Index Derivatives Level 2 

This service provides all best bids & offers (aggregated limits) and trading prices on NYSE 

Liffe’s European Equity and Index derivatives. 

 

NYSE Liffe Commodities Derivatives Level 1 

This service provides the best bid & offer and trading prices on NYSE Liffe’s European 

Commodity derivatives. 

 

NYSE Liffe Commodities Derivatives Level 2 

This service provides all best bids & offers (aggregated limits) and trading prices on NYSE 

Liffe’s European Commodity derivatives. 

 

NYSE Liffe Paris Commodities BBO10 - TO BE DECOMMISSIONED 1ST JANUARY 2012  

This service provides up to the ten best bids & offers and trading prices on commodities 

traded on the Paris derivatives market.  

 

 


