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Market Connect Feed

is the Borsa Italiana service created with a view to providing a single response to the variety of 
technological and business needs arising from:

� integration of different sources
� timely distribution of data to customers
� increasing complexity of the markets.

is a single information feed containing real-time data relating 
to Borsa Italiana and the main international Stock Exchanges 
as well as financial instrument reference data, end-of-day lists 
and documental contents.

Owing to its abundant set of libraries (C, C++, Visual Basic, Java)
Market Connect Feed is the ideal service for feeding:

� systems for presenting Stock Market data to customers in push
mode

� construction of web pages intended for a Bank’s internal 
or external users 

� technical financial analysis systems 

� proprietary and/or third-party online trading systems

� applications for bank branches

� bank real-time electronic securities departments 

� back-office systems.

Market Connect Feed is a module-based service
whereby it is possible to make available to customers the data of
interest, avoiding the transmission of unrequested contents and
optimising costs and efficiency.

Market Connect Feed
A complete
distribution 
environment

Market Connect Feed is a high-
performance service, capable of
handling thousands of messages
per second and integrating data 
originating from Italian and foreign
Regulated Markets, together with
Borsa Italiana’s archive of informa-
tion.

The distribution of data may take
place in real time (push) or upon
request (pull-snapshot).
A combination of both distribution
mechanisms is possible even within
the same solution.

A feed in push mode, whether 
real-time or delayed, enables the
subscription of data via API and
distribution by way of proprietary
systems.

The feed in pull mode allows publi-
cation in different formats (XML,
HTML, FTP) of real-time or delayed
data or other value-added informa-
tion such as for example: complete
financial instrument reference data;
price sensitive announcements;
documents; researches; events; etc.

The information is also available 
in a database shown on Internet
accessible via ODBC.
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Reference data
reference data for listed and unlisted
financial instruments centralised with
Monte Titoli:
p shares, rights, warrants
p bonds
p funds, ETFs
p derivatives.

For each instrument the following
details are available: 
p dividends, coupons
p amortisation plans, calls, puts 
p underlying basket of securities
p corporate actions concerning

the security and underlyings 
p summary note.

End-of-day prices and transactions
carried out off-market via alternative
trading system (SSO) circuits are
also available.

Derivatives
the derivatives feed is characterised
by the possibility to make available
within a single feed all information
pertaining to the derivatives market.
In fact, in addition to the reference
data, information is available
regarding:
p theoretical values
p margins
p adjustments to underlyings 

following corporate actions
p underlying quotes at opening

and end-of-day data

p basket indices
p cancelled instruments.

The derivatives feed is capable of
feeding all proprietary systems with
operational impacts on the markets.

Composition of indices
the feed provides information con-
cerning the composition, weight
and divisors of the Stock Exchange
general and sectorial indices.
The service offers the possibility to
receive updates on changes in the
composition of the indices due to: 
p adjustment of base prices

during corporate actions
p listing of new shares and exclu-

sion of delisted shares
p periodic revision of indices 
p management of sectorial indices.

Via the service it is also possible 
to receive an alert indicating the
main events that have impacted
the indices and/or the securities
included in the various indices.

Quotes
this allows access to Borsa Italiana
and the main foreign Stock Exchange
quotes:
p MTA, MOT, SEDEX, IDEM
p EURONEXT, LSE, MADRID
p XETRA, REGIONAL GERMAN,

EUREX
p SWISS EXCHANGE, VIRT X,

NYMEX, NYSE, AMEX
p NASDAQ
p CME.

The following are also available:
– Italian indices, foreign indices
– interest rates, foreign exchange

rates, precious metals
– commodities
– funds
– news.

End-of-day data
historical data and updates pertaining
to all financial instruments traded on
the markets managed by Borsa
Italiana:
p closing data
p intraday data
p operational data as regards 

individual intermediaries
p NAV feeds: daily net asset value

for each ETF security
p book
p RRG
p average prices
p funds.

CONTENTS

Market Connect Feed makes available 
the following contents which represent
independent and sectional modules 
according to the Customer’s needs.



Borsa Italiana Notices
all Borsa Italiana operational
provisions and the measures
of the Authorities and the
Supervisory Bodies:
p admissions to listing, corpo-

rate actions, adjustment factors
p extraordinary finance operations 
p amendments to trading rules.

Bonds
collection of regulations for listed
and unlisted bond loans issued in
Italy and centralised with Monte
Titoli.

Corporate events
calendar of stock exchange and
corporate action events:
p IPOs
p start of trading
p dividends
p Board of Directors’ Meetings
p Shareholders’ Meetings
p Analyst Presentations.

Price Sensitive Announcements
real-time announcements received
directly from the listed companies
via the NIS circuit and made
immediately available.

Corporate Actions
all extraordinary finance operations:
p capital increases
p demergers, mergers
p splits, reverse splits 
p public offers for purchase/

subscription.

Researches
complete archive of:
p monographic studies on listed

companies 
p sector reports
p daily notes concerning the

Italian financial markets.

Example of potential utilisation
and display of data received.
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Borsa Italiana SpA
NEW BUSINESS
Info Services & Products Marketing

For further information: 
newbusiness@borsaitaliana.it
www.borsaitaliana.it
Tel. +39 02 72426.424

Corporate documents
the official documents pertaining
to corporate actions made available
from the day of their approval:
p financial statements, quarterly

and half-yearly reports 
p minutes of shareholders’ mee-

tings
p prospectuses
p auditing firm reports 
p presentations to financial analysts 
p by-laws
p corporate governance
p internal dealing.


