
 

 

Exchange Data’s Closing Prices Handbook 
 
 
 
Exchange Data's Closing Prices Handbook is a unique reference source providing detailed 
information on all the variations of the definition of the term “closing price” exchange by 
exchange. 
 
The author, Deborah Parry, has spent over 20 
years in the financial services industry having 
worked for Telekurs, Bridge Information Systems, 
Extel Financial, Waters Information and latterly as 
a consultant to the industry specialising in stock 
exchange data and compliance. 
 
In this book, she gives a comprehensive picture of 
the closing prices definition around the world 
covering exchanges in over 100 countries, enabling 
more accurate analyses of securities closing prices 
between markets. 
 
Author Deborah Parry states “All legislative 
changes implemented or announced in recent times 
have focused on transparency and investor 
protection - transparency by institutions on the 
methods, processes, systems, data and strategies 
used in the management of client portfolios and 
funds and access to that information when investors 
require it. One area is data - is the institution using 
independently sourced market data to value 
investments and is that data being deployed in a consistent manner? Whether institutions source 
market data direct from exchanges or from aggregators and intermediaries, there is the potential 
need for the data to be explained and closing price data is an area where ambiguity and 
inconsistency is a common concern. 
 
The research was undertaken to establish precisely how each exchange arrives at the end-of-day 
data it publishes, from what trading platforms that data is extracted as that has a bearing on 
methodology and to what extent, if any, the data is processed to fit the information products the 
exchanges wish to make available. By adopting common terms to describe how data is generated 
it was possible not only to compare each exchange's output but also to highlight any variations of 
which the institutions are unlikely to be aware. If the mechanisms are understood, pricing 
anomalies that arise can often be explained or even predicted as a function of the system rather 
than quotations or trading activity that seem not to tally." 



 
Table of Contents: 
 
Acknowlegements   vi 
Introduction   vii 
General Notes   viii 
Algeria  
Algiers Stock Exchange  1 
Argentina  
Buenos Aires Stock Exchange  2 
Australia  
Australian Securities Exchange (ASX) 4 
National Stock Exchange Australia 6 
Austria  
Vienna Stock Exchange  7 
Bahamas   
Bahamas International Securities Exchange 9 
Bahrain  
Bahrain Bourse   10 
Bangladesh  
Chittagong Stock Exchange  11 
Dhaka Stock Exchange  13 
Barbados  
Barbados Stock Exchange  15 
Bermuda  
Bermuda Stock Exchange  16 
Bolivia  
Bolivia Stock Exchange  17 
Bosnia & Herzegovina  
Banja Luka Stock Exchange  18 
Botswana  
Botswana Stock Exchange  20 
Brazil  
BM&F Bovespa   21 
Bulgaria  
Bulgarian Stock Exchange  23 
Cameroon  
Douala Stock Exchange  25 
Canada  
CNSX Markets   26 
TMX Group   27 
Cape Verde  
Cape Verde Stock Exchange  28 
Cayman Islands  
Cayman Islands Stock Exchange  29 
Chile  
Chilean Electronic Exchange  30 
Santiago Stock Exchange  32 
China  
Shanghai Stock Exchange  36 
Colombia  
Colombian Stock Exchange  38 
Croatia  
Zagreb Stock Exchange  39 
Cyprus  
Cyprus Stock Exchange  40 
Czech Republic  
Prague Stock Exchange  42 
Ecuador  
Guayaquil Stock Exchange  44 
Quito Stock Exchange45 
Egypt  
The Egyptian Exchange  46 
El Salvador  
El Salvador Stock Exchange  48 
Fiji  
South Pacific Stock Exchange  49 
Germany  
Deutsche Boerse Group  50 
Berlin Stock Exchange  52 
BÖAG Borsen AG   54 

Dusseldorf Stock Exchange  55 
Munich Stock Exchange  56 
Scoach Europa   57 
Stuttgart Stock Exchange  59 
Ghana  
Ghana Stock Exchange  61 
Greece  
Athens Stock Exchange  62 
Hong Kong  
Hong Kong Stock Exchange  64 
Hungary  
Budapest Stock Exchange  66 
India  
Bombay Stock Exchange  67 
National Stock Exchange  68 
Indonesia  
Indonesia Stock Exchange       69 
Iran  
Tehran Stock Exchange  70 
Iraq  
Iraq Stock Exchange   72 
Ireland  
Irish Stock Exchange   73 
Israel  
Tel Aviv Stock Exchange  75 
Italy  
Borsa Italiana   78 
Ivory Coast  
Regional Stock Exchange of West Africa 81 
Jamaica  
Jamaica Stock Exchange  82 
Japan  
Nagoya Stock Exchange  83 
Osaka Securities Exchange  84 
Osaka Securities Exchange  86 
Jordan  
Amman Stock Exchange  88 
Kazakhstan   
Kazakhstan Stock Exchange  90 
Kenya  
Nairobi Stock Exchange  91 
Korea  
Korea Exchange   92 
Kuwait  
Kuwait Stock Exchange  94 
Lebanon  
Beirut Stock Exchange  95 
Luxembourg  
Luxembourg Stock Exchange  97 
Macedonia  
Macedonia Stock Exchange  99 
Malawi  
Malawi Stock Exchange  100 
Malaysia  
Bursa Malaysia   101 
Malta  
Malta Stock Exchange  103 
Mauritius  
Stock Exchange of Mauritius  104 
Mexico  
Mexican Stock Exchange  106 
Morocco  
Casablanca Stock Exchange  108 
Namibia  
Namibian Stock Exchange  110 
Nepal  
Nepal Stock Exchange  112 
 



 
New Zealand  
NZX    113 
Nigeria  
Nigerian Stock Exchange  115 
Norway  
Oslo Bors    116 
Oman  
Muscat Securities Market  118 
Pakistan  
Karachi Stock Exchange  120 
Palestine  
Palestine Exchange   122 
Panama  
Panama Stock Exchange  123 
Peru  
Lima Stock Exchange   124 
Philippines  
Philippine Stock Exchange    126 
Poland  
Warsaw Stock Exchange  128 
Qatar  
Qatar Exchange   131 
Romania  
Bucharest Stock Exchange  132 
Russia  
MICEX Stock Exchange  134 
RTS Stock Exchange   135 
Saudi Arabia  
Saudi Stock Exchange (Tadawul Company) 136 
Serbia  
Belgrade Stock Exchange  137 
Singapore  
Singapore Exchange   139 
Slovakia  
Bratislava Stock Exchange   141 
Slovenia  
Ljubljana Stock Exchange  143 
South Africa  
Johannesburg Stock Exchange  144 
Spain  
Spanish Stock Exchanges  146 
Spanish Floor Markets  148 
Sri Lanka  
Colombo Stock Exchange  149 
St. Kitts & Nevis  
East Caribbean Stock Exchange  151 
Swaziland  
Swaziland Stock Exchange  152 
Sweden  
Aktietorget Stock Exchange  153 
Switzerland  
Berne Stock Exchange  154 
SIX Swiss Exchange   155 
SIX Swiss Exchange   157 
 
 
 
 
 

Syria  
Damascus Securities Exchange  158 
Taiwan  
Taiwan Stock Exchange  159 
Tanzania  
Dar Es Salaam Stock Exchange  161 
Thailand  
Stock Exchange of Thailand  162 
Trinidad & Tobago  
Trinidad & Tobago Stock Exchange  164 
Tunisia  
Tunis Stock Exchange   165 
Turkey  
Istanbul Stock Exchange  167 
Uganda  
Uganda Securities Exchange  169 
Ukraine  
First Securities Trading System (PFTS) 170 
Ukrainian Exchange   171 
United Arab Emirates  
Abu Dhabi Securities Exchange  172 
Dubai Financial Market  173 
Nasdaq Dubai   174 
United Kingdom  
London Stock Exchange  175 
United States  
Nasdaq    179 
Uruguay  
Montevideo Stock Exchange  181 
Venezuela  
Caracas Stock Exchange  182 
Vietnam  
Hanoi Stock Exchange  183 
HoChiMinh Stock Exchange  184 
Zambia  
Lusaka Stock Exchange  185 
Zimbabwe  
Zimbabwe Stock Exchange  186 
 
Collective Exchange Groups and Services  
 
Belgium, France, Netherlands, Portugal  
NYSE Euronext Group  187 
Denmark, Finland, Iceland, Sweden  
Nasdaq OMX Nordic Markets  190 
Estonia, Latvia, Lithuania  
Nasdaq OMX Baltic Markets  193 
United States  
Consolidated Tape System (CTS)  195 
 
Appendix A  
Impact of Sale Conditions on CTA  
Open/High/Low/Last Price Generation 197 
 
Appendix B  
Nasdaq Trade Condition Matrix  199 
 
Glossary    202

 
Exchange Data's Closing Prices Handbook 
Chancellor Publications, London, 2011 
Price: US$145 / £95 
ISBN: 978-0-9569986-0-6 
To order a copy go to http://www.chancellorpublications.com/order.htm 
 


