
  

E-mail to: rif@lseg.com

Member firm code Trader Group ID

Mnemonic

REQUEST FOR QUOTE (RFQ) LIQUIDITY
PROVIDER FORM

Remove

Name STX/Tel

Signature Date

Signed for and on behalf of member firm

All instructions should be submitted to Market Management by e-mail (rif@lseg.com) before 17:30 for effective enablement or removal at commencement of next 
business day.

ISIN Issue name and security description

Declaration: By registering as an RFQ Liquidity Provider, you agree requestors can 
send RFQs to you based on the ranking function.

Ranking is calculated based on previous rolling 20 days’ data. Ranking will be 
calculated per member firm, per instrument, based on the member firm’s aggregated 
order book and RFQ trade value (trade price multiplied by quantity). In case the value 
is the same across multiple member firms, they will be assigned the same rank. 

Ranking stats will be calculated using GBP as the constant currency and any trading 
in non-GBP securities will be converted into GBP using the previous day’s exchange 
rate (ECB rate).

Where a requestor inputs a specific rank, all RFQ Liquidity Providers at that rank or 
higher will receive the RFQ.

Where a requestor inputs a rank and specific member firms, all member firms at that 
rank or higher and the specified member firms will receive the RFQ.

The Exchange will not disclose ranking data publicly and the identity of ranked RFQ 
Liquidity Providers will not be provided to an RFQ requestor.

Enable Disable Re-enable Effective date

Comp ID (FIX only)
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