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Comprehensive Data

Directly from the global fixed income markets

As a leading facilitator of electronic fixed income markets for over 30 years,
MTS offers an unparalleled source of market data for European government
and US Credit bonds.

MTS Data Delivers:
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4 Executable and Composite prices % Continuous real-time pricing % Historical data as granular as
directly from the MTS trading platforms throughout the trading day with market tick-by-tick level, covering close to
offering market-leading liquidity depth and all associated volumes 20 years’ history

European Government Bonds:

Executable institutional prices from market-leading MTS trading platforms

MTS Real-Time Data: MTS Historical Data:

[ Providing best bid/offer quotes, [ Official MTS Closing prices: Fixings calculated by MTS each day using the
market depth and trade data, traded/tradable prices from the MTS system. Opening prices also available.
complete with related volumes [ Cash: Daily Summary, Trade-by-Trade, High Frequency and Tick-by-Tick Data

[ Composite Prices [ Repo: Daily Summary and Trade-by-Trade Data

Products Covered Approximate Instruments Covered

Government bonds issued in EUR, GBP, CZK, DKK, HUF, ILS, PLN 1,300

Repo on EUR & GBP instruments 700
US Credit Bonds: Blotters Cash, Repo and BondVision:
Executable institutional prices from the MTS US Get your customised trade blotter directly from MTS
central limit order book [ SFTR Blotter available for Repo.
MTS Real-Time Data: [ Trades captured in real-time SFTR format

% High frequency tick-by-tick
[ Best bid/offer

% Market depth
&

MTS BondsPro Over 20,000 instruments %) 3 0 m

Data innovation

Big Data



http://mtsmarkets.com
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Data sourced directly from the global MTS Available data packages
institutional trading community:

T " Continuous pricing with depth and associated volumes
" Build and test trading strategi d API
v Average daily turnover exceeding EUR 130 billion o8 UI_ h?r'] tes r|j t”:)gs raf egleZ?n d °
nsight into market behavior and trends

v

All services include a full reference data file for each
bond

Distributed via market data vendors

N " Composite Prices
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“ Fully executable electronic pricing from MTS interdealer

Comprehensive market coverage:
and all-to-all markets

“ European government bonds: 20 countries debt ~ Best bid/offer quotes, market depth and trade data with
“ Global corporate bonds: Over 20,000 bonds priced per related volumes
day by dealers and the buy side ~ Government bond data is representative of entire Euro-

denominated government bond market
 Distributed directly from MTS via FTP or HTTPS

0 [] []  Official open and close benchmark prices

v Calculated using actual traded and executable prices
from the MTS platform

v Covers all European government bonds and bills traded
on MTS

~ Rich, high quality source of historical data  Distributed directly through MTS via FTP/SFTP/HTTPS,
or via data vendors

Analyse and automate

v Track volatility during past market events

" Conduct in-depth analysis of market behavior
and trends

" Analyze real-time effects across global markets

“ Validate trading strategy \J
~ Comprehensive, accurate data to automate your fixed Licensed data vendors
income decision making " Bloomberg
 Detailed information for back-testing models 7 Class Editori S.P.A.
and trading strategies “ The ICE
" Build and deploy effective algorithms in confidence " Six Financial Information
" FIS Global
“ Refinitiv
“ Infront

Disclaimer Capitalised terms in this communication or publication shall have the meaning ascribed to them in the MTS Glossary document that can be found here. Additional regulatory information can be found here: MTS Group Regulatory
Structure. This document is addressed to investment professionals only. Information in this publication may or may not have been provided by MTS S.p.A. and/or its group undertakings, and/or the individual authors (each a “party” and
together the “parties”), but is made available without responsibility on the part of the parties. No action should be taken or omitted to be taken in reliance upon information in this publication and the information is not offered as and does not
constitute professional, financial or investment advice on any particular matter and must not be used as a basis for making investment decisions. None of the parties accept any liability for the results of any action taken or omitted on the basis
of the information in this document. It is in no way intended, directly or indirectly, to invite or induce you to engage in any investment activity or as an attempt to market or sell any type of financial instrument. Advice from a suitably qualified
professional should always be sought in relation to any particular matter or circumstance. None of the parties make any representations or warranties of any kind in relation to this document and no responsibility is accepted by or on behalf
of the parties for any errors, omissions, or inaccurate information. Third party advertisements are clearly labelled as such and none of the parties endorse or are responsible for the content of any third-party advertisement in this document
or otherwise. MTS, EuroMTS and their logo are registered trademarks of MTS S.p.A. Euronext and the Euronext logo are registered trademarks of Euronext N.V. Information regarding trademark and intellectual property rights of Euronext is
located at www.euronext.com/terms-use. Other logos, organizations and company names referred to may be the trademarks of their respective owners. All proprietary rights and interest in or connected with this document shall vest in MTS
S.p.A. No part of this document shall be redistributed or reproduced in any form without MTS prior written consent. No part of these trademarks, or any other trademark owned by MTS S.p.A. or its group undertakings can be used, reproduced,
or transmitted in any form without express written consent by the owner of the trademark. © 2021, MTS S.p.A., via Tomacelli 146, 00816 Rome.
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