
EURONEXT FX MARKET DATA
Comprehensive and global spot FX market data products

FX Market Data

Euronext FX Tape®  

500ms Snapshot of executed trades including Date / Time, Currency 
Pair, VWAP Price, Aggregated Size and Euronext FX Mid-price

�� Real-time Euronext FX ECN Mid-price included as a continuous 
benchmark execution reference price. 

�� Multiple external contributors in addition to the Euronext FX ECN.

�� Euronext FX Tape offers a reliable and accurate representation of the 
broader market for benchmarking, best execution, market surveillance, 
compliance application, and more.

Euronext FX market data 
represents FX transactions 
by a wide variety of global 
participants on the Euronext 
FX ECN, an Electronic 
Communication Network for 
spot FX and Precious Metals 
trading.

The ECN offers access to 
large pools of diversified and 
bespoke liquidity, market-
leading speed, transparency 
and cutting-edge technology.

ECN Data  

Spot FX transaction data from the Euronext FX ECN

�� ECN Top of Book ( BBO): Single Level price, updates when top of book 
price changes

�� ECN Level 2 Incremental: Top 5 bids and offers, every change notified 
and client reconstructs orderbook their side

�� ECN Level 2 Snapshot: Top 5 bids and offers, Euronext FX provides a 
Snapshot of the entire orderbook whenever any change takes place

�� ECN Level 2 100ms Snapshot: Top 5 bids and offers, Euronext FX 
provides a Snapshot of the entire orderbook every 100ms

�� Hourly FIX: Alternative to the WMR – available on the hour every hour 
across the 24 hour cycle (under construction)

�� HLOC Global & regional: Daily High, Low, Open Close for each of the 
London, New York and Asian trading sessions and Globally 
(under construction).



Disclaimer

DisclaimerThis publication is for information purposes only and is not a recommendation to engage in investment activities. This publication is provided “as is” without 
representation or warranty of any kind. Whilst all reasonable care has been taken to ensure the accuracy of the content, Euronext FX Inc. and its affiliates (“Euronext FX”) do 
not guarantee its accuracy or completeness. Neither Euronext FX nor its affiliates will be held liable for any loss or damages of any nature ensuing from using, trusting or 
acting on information provided. No information set out or referred to in this publication shall form the basis of any contract. The creation of rights and obligations in respect 
of financial products that are traded on the Euronext FX ECN (powered by FastMatch® technology) or on the exchanges operated by Euronext FX’s affiliates shall depend 
solely on the applicable rules of the market operator. All proprietary rights and interest in or connected with this publication shall vest in Euronext FX. No part of it may be 
redistributed or reproduced in any form without the prior written permission of Euronext FX. 

Affiliates of Euronext FX refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext FX and its affiliates is located 
at https://www.euronext.com/terms-use.

© 2019, Euronext FX Inc. - All rights reserved.
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Email: Sales@fastmatchfx.com

Support

Phone: +1 212 201 7319
Email: support@fastmatchfx.com

About Euronext FX
Euronext FX is an Electronic Communication Network (ECN) for foreign 
exchange trading. Powered by FastMatch® technology, Euronext FX 
offers customers access to large pools of diversified and bespoke 
liquidity, transparency, flexibility in trading protocols and unique order 
types. Its award-winning technology provides unparalleled speed and 
the capacity to handle thousands of orders simultaneously for Euronext 
FX clients, including financial institutions, banks, asset managers, 
hedge funds, proprietary trading firms and retail brokers.

Euronext FX is a company of Euronext, the leading pan-European 
exchange in the Eurozone (www.euronext.com).

Euronext FX operates in London, New York, Singapore and Tokyo.
(euronextfx.com)


