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February 8, 2011

Essential Data for your Algo Strategies

Dear Sir or Madam,

High quality, granular market data is a key input needed when developing
successful algorithmic trading strategies. Deutsche Borse supplies market
participants with historical order book data directly from our trading platforms
in Enhanced Broadcast Solution format.

Our product “Xetra EnBS Historical Data” provides original copies of the com-
plete Xetra order book information up to an order book depth of 20 including
quotes, trades, reference data and market status information. In short, EnBS
Historical Data makes available un-netted, historical data from the Xetra trading
platform.

The product will allow you to generate complete order book situations without
having to process the entire data history. All trades and quotes are marked with
original time stamps in milliseconds.

Test it now! Xetra sample data files are available for download at
www.deutsche-boerse.com/xetra_enbsdata_e

If you are interested in more information or more detailed sample files, please
contact Nicole Oestreich at tel. +49-(0) 69-2 11-1 24 42 or write an e-mail to
mda.frontoffice@deutsche-boerse.com.

Ypurs faithfully,
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