THOMSON REUTERS

TICK RHISTORY

CANCELLATIONS AND CORRECTIONS

Thomson Reuters Tick History provides microsecond, time-stamped tick data — dating back to
January 1996 - covering more than 45 million OTC and exchange-traded instruments worldwide.
With historical index constituents, integrated corporate actions, exchanges and third-party
contributed content, clients can access this valuable data using a Web-based service, or with a
common programmatic interface, to download the information they want, when they need it.
Many exchanges use cancellation and correction, or CAN-COR, messages to correct or remove erroneous trades.

Thomson Reuters Tick History can apply Cancellations and Corrections to the raw data for the top exchanges.
This involves processing corrections into the data stream removing the corrected data.
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Click Settings > Default Settings > Apply Corrections and Cancellations.

FEATURES

* acompletely redesigned processing engine
that ensures all the trades and corrections for .
a day are cached in memory

* amenu preference option that allows users to
enable or disable CAN-COR processing .

* condition codes for defining and describing
a trade, as well as identifying trading sessions

BENEFITS

providing corrected data

With Cancellations and Corrections, users can:

automatically adjust the time series data
for cancellation and correction messages,

trace back to the original trade which
correction message is correcting/cancelling

Firms that may want to process the corrections

themselves can still collect the file from
Thomson Reuters as a check for their

own processing.
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THOMSON REUTERS TICK HISTORY - CANCELLATIONS AND CORRECTIONS

Cancellations and Corrections ‘cleans up’ a wrong trade, removing a cancelled
message trade and price from the price and volume field.

With the Cancellations and Corrections
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With the Cancellations and Corrections
feature switched on, the system handles
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IBMN 14-MOV-1937 12i11:44.700 Trade 101 5900 173428
IBM.N 14-NOVY-1997 12:11:48.184 Trade 101 1000 173474
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© Thomson Reuters 2010. All rights reserved.

Republication or redistribution of Thomson Reuters content, including by framing or similar means, is prohibited
without the prior written consent of Thomson Reuters. ‘Thomson Reuters” and the Thomson Reuters logo are
registered trademarks and trademarks of Thomson Reuters and its affiliated companies. 48002326.

Download This Preview

THOMSON REUTERS




