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November 2014 FIF Market Data Capacity Report – Highlights 
 
New Record Peaks 

 The BATS Options MCASTPITCH AGG feed reached a new all-time 1 second peak of 3,970,013 mps, a 2% increase on a 
monthly basis 

 The SIAC OPRA feed reached a new all-time 10 millisecond peak of 18,264,900 messages per second (mps), a 10% increase 
on a monthly basis 

 
 
Figure 1: Consolidated Equity Feeds and OPRA Capacity Statistics - 1 Second Peak Rates 
 

 
 

The FIF provides key data points for market data rates. Percentage increases based on a comparison between September and 
October 1 second peaks (unless specified). Monthly data for OPRA, CTA, UTP, BATS U.S and BATS CHI-X Europe, Direct Edge, NASDAQ 
Proprietary, NYSE ArcaBook Equities and Options, CME Group, MIAX, Toronto, and Deutsche Böerse feeds are available for FIF 
members at http://www.fif.com/fif-reports/market-data-capacity-statistics/overview 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
Source:  
November 2014 FIF Market Data Capacity Monthly Report 
The Financial Information Forum (FIF) addresses the implementation issues that impact the securities industry, from real-time decision 
support through securities processing. To join FIF, download the FIF Membership Kit.  

http://www.fif.com/fif-reports/market-data-capacity-statistics/overview
https://fif.com/fif-reports/market-data-capacity-statistics/member-resources/current-documents
http://fif.com/docs/category/325-misc?download=492:download-fif-membership-kit

