
Tick History
& Tick History

–  PCAP

132 trillion

Historical financial
market data

market updates

100+ million
instruments

93 trillion
rows of data

$4p/GB* VS

(cloud)
$110p/GB*

(on premises)

230+ billion29+
messages processed per day on 

the LSEG Real-Time network
years of history

580+
global trading venues

and contributors

80+
petabytes of

data, covering all
asset classes

400+
feeds across the
globe with Tick
History – PCAP

Normalised historical tick data,
with microsecond/

nanosecond granularity

Significant potential reductions in TCO

*Estimated

L1, L2, L3 data
90+ fields

MBO and MBP
Complex Order Book

Delta Parquet
format for

compatibility with
Databricks and
other providers

Query Parquet data with Tick History and
Tick History – PCAP S3 Direct and get
massive speed and cost improvements

Leverage clustered data for faster 
queries and lower costs with Tick 
History – Query and Google BigQuery

Raw and
normalised

exchange PCAP
data, with

nanosecond
precision

Drive e�ciency via the cloud and
LSEG's storage solutions with
Google BigQuery and AWS S3


