
MTS Time Series Data

	 Comprehensive reference data: All services include 
an extensive reference data file for each bond, 
supporting superior research

	 Expanding market coverage: Coverage increases 
as MTS enters additional markets, with seamless 
intergration of new markets into MTS Time Series Data

	 Extensive data resources: Access to the richest 
source of European government bonds data enables 
advanced market intelligence

	 Trading innovation: Build and test trading strategies 
and models with enhanced data

	 Cross-market analysis: Deepen studies of trends 
across the European cash and repo markets

	 Direct from MTS via HTTPS or SFTP

	 One-off delivery of historical files or rolling 
subscription to end-of-day files

	 Snowflake, Euronext Data Shop and MTS Datahub

Key Features Delivery Methods

MTS Time Series Data offers different levels of depth and granularity, 
from daily market summary information to un-netted tick-by-tick 
pricing data. Taken directly from the marketleading interdealer MTS 
Cash and Repo order books, the data is of the highest relevance, 
coming only from firm, fully executable prices.
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Capitalised terms in this communication or publication shall have the meaning ascribed to them in the MTS Glossary document that can be found at www.mtsmarkets.com/en/legal. 
Additional regulatory information can be found at MTS Group Regulatory Structure:www.mtsmarkets.com/en/regulation/regulatory-structure-and-identifiers. 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/en/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. 
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For more information or to arrange a demonstration, please 
contact your BondVision representative.

mts.sales@euronext.com
mtsmarkets.com

Cash and Repo Daily Summary Data
	 Aggregated data of the trading day in MTS Cash 

and MTS Repo markets

	 Including total traded volumes, high/low and 
average prices/rates and analytic indicators

	 Available from April 2003 to present

Cash Tick-by-Tick Data
	 The richest and most accurate record of market 

behaviour across the European government bond 
market

	 Pricing: full depth of the un-netted MTS Cash 
order book, including every new order and price 
tick

	 Trade: every single trade included (Cash Tradeby- 
Trade Data included)

	 Microsecond time stamps

	 Available from June 2011 to present

Cash and Repo Trade-by-Trade Data
	 Every trade in MTS Cash and MTS Repo markets

	 Size, price and yield

	 Up to microsecond time stamps

	 Available from April 2003 to present (Cash) and 
January 2010 to present (Repo)

Cash High Frequency Data
	 Pricing: throttled top three levels of depth per 

bond throughout the trading day

	 Trade: every single trade (Cash Trade-by-Trade 
Data included)

	 Microsecond time stamps Available from April 
2003 to present

Features by service


