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ICE Consolidated History
Leverage deep historical tick data for best execution & trade surveillance

Across global markets, a competitive edge demands the application of big data sets. Historical market data is relied on to 
power trading algorithms, back test, and meet compliance needs, yet collecting, preparing and storing these data sets can be 
expensive. ICE Consolidated History is a cloud-based platform that enables you to easily manage and source large amounts of 
historical tick data. Its broad coverage, market depth and data quality help to support a number of different use cases:

Strategy backtesting & historical analysis 
■  Model trading strategies against historical data to assess performance and viability. Perform in-depth analysis to identify 

market trends assisting strategy development and enabling you to execute with confidence.

Best execution & transaction cost analysis (TCA)
■  Systematically monitor execution performance to comply with regulations such as MiFID I & II, MAR and PRIIPS. Better 

identify latency and slippage to help achieve enhanced trading and operational performance.

Trade surveillance & compliance 
■  Monitor, detect and prevent potentially abusive or illegal trading activities to help ensure orderly markets. Support 

compliance obligations by demonstrating fair and transparent trading and operations.

Key differentiators

Access data for all instruments of 
a specific market with broad field 
coverage.

Leverage watchlist files to filter 
specific instruments in your portfolio 
across markets.

Access full exchange level or 
watchlists data sets via SFTP,  or 
elect to have data delivered to an S3 
bucket in the AWS Cloud.

Schedule the delivery of exchange 
tick level data to suit your business 
processes. 

Access a 30-day rolling window of 
data directly from the repository.

Flexible accessFile customization Ease of delivery

Broad coverage

Access deep tick-by-tick data from the ICE Consolidated Feed – every trade, every quote, across multiple sources dating 
back as early as 2008. Multi-asset coverage includes equities, derivatives, fixed income, foreign exchange, money markets, 
commodities, energy and ETFs.

600+ 
global sources

300+ 
exchanges

130+ 
FX contributors OTC broker data Streaming fixed income 

evaluated prices
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For more information: 
ice.com/market-data/connectivity-and-feeds/ice-consolidated-history  |  info-icedataservices-feeds@ice.com

This document contains information that is confidential and proprietary and/or trade secret of Intercontinental Exchange, Inc. and/or its affiliates, is not to be published, reproduced, copied, disclosed or used without the express 
written consent of Intercontinental Exchange, Inc. and/or its affiliates.
 
This document is provided for informational purposes only. The information contained herein is subject to change without notice and does not constitute any form of warranty, representation, or undertaking. Nothing herein should 
in any way be deemed to alter the legal rights and obligations contained in agreements between Intercontinental Exchange, Inc., ICE Data Services, Inc., ICE Data Pricing & Reference Data, LLC and/or any of their affiliates and their 
respective clients relating to any of the products or services described herein.  Nothing herein is intended to constitute legal, tax, accounting, or other professional advice. Clients should consult with an attorney, tax, or accounting 
professional regarding any specific legal, tax or accounting situation.
 
Intercontinental Exchange, Inc. and its affiliates, including ICE Data Services, Inc. and ICE Data Pricing & Reference Data, LLC, makes no warranties whatsoever, either express or implied, as to merchantability, fitness for a particular 
purpose, or any other matter. Without limiting the foregoing, Intercontinental Exchange, Inc. and its affiliates, including ICE Data Pricing & Reference Data, LLC or any of its affiliates makes no representation or warranty that any data or 
information (including but not limited to evaluated pricing) supplied to or by it are complete or free from errors, omissions, or defects.
 
Evaluated pricing (including fixed income evaluations), continuous evaluated pricing, end-of-day evaluations, and Fair Value Information Services related to securities and any other investment advisory services with respect to 
securities are provided in the US through ICE Data Pricing & Reference Data, LLC and internationally through ICE Data Services entities in Europe and Asia Pacific.  ICE Data Pricing & Reference Data, LLC is a registered investment 
adviser with the US Securities and Exchange Commission. Additional information about ICE Data Pricing & Reference Data, LLC is available on the SEC’s website at www.adviserinfo.sec.gov.  A copy of ICE Data Pricing & Reference 
Data, LLC’s Form ADV is available upon request.
 
Trademarks of Intercontinental Exchange, Inc.  and/or its affiliates include: Intercontinental Exchange, ICE, ICE block design, NYSE, ICE Data Services and New York Stock Exchange. Information regarding additional trademarks and 
intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates is located at ice.com/terms-of-use. Other products, services, or company names mentioned herein are the property of, and may be the service mark or 
trademark of, their respective owners.


