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25,000+
ISINs with uncertainty metrics 

35,000+ 
ISINs with trade information

41 
currencies

16 
sectors

1m+ 
data points used in the statistical analysis 
for price uncertainty 

Markit provides customers with statistical metrics 
on the quality of our pricing data inputs to offer 
insight into valuation certainty, close-out costs and 
concentration of risk. 
New and changing regulations are creating demand for increased transparency into 
valuation processes. Reporting mandates, such as the European Banking Authority’s 
prudential valuation rules, call for market participants to calculate additional valuation 
adjustments (AVAs) relating to valuation uncertainty, exit cost analysis and asset 
liquidity. 

Markit offers independent bond pricing data, delivered along with liquidity metrics 
and information on the underlying inputs for our pricing models. Statistical metrics 
to support compliance with prudent valuation standards are derived from this 
underlying data. 

By providing these metrics, we help customers streamline data collection to support 
their in-house AVA methodologies.

Extensive coverage

Uncertainty metrics available across 
more than 25,000 global bonds, 
including corporate, agency, financials 
and sovereign securities, as well as trade 
information for more than 35,000 assets, 
including bonds, ABS, CLOs and money 
market instruments.

Breadth of data

Includes exit cost statistics, bid/mid/
ask price statistics, factored versions 
of statistics, trade repository and 
clearinghouse statistics.

Data quality

Fuelled by multiple observable 
sources, including our realtime parsing 
technology and Euroclear databases  
for asset trading and bilateral and triparty 
repo trades.

Markit Pricing Data – Regulatory dataset for bonds
Creating greater transparency into the quality of evaluated bond prices 
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Markit Pricing Data – Regulatory dataset for bonds

Macro view of bid/ask prices and general price uncertainty by venue type


