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Agenda

1. Intro to Nasdaq Data Business

2. Nasdaq Last Sale for Pre/Post Session Price Movement

3. Net Order Imbalance Data

4. Understanding Retail Flows

5. Final Thoughts



Intro to Nasdaq Data Business
Leading Proprietary, Partner, and Alternative data 
products



Pre-Market

4am – 9:30am

*Excludes imbalance period

Main Trading Session

9:30am – 4:00pm

*Excludes imbalance period

Post-Market

4:00pm – 8:00pm

*Excludes imbalance period



Net Order Imbalance Data
This indispensable tool provides invaluable information about opening and closing orders and the likely opening and 
closing prices of a security.

Opening Timeline Closing Timeline





Retail Trading Activity Tracker
Captures $30B in daily retail trading activity in all US-listed stocks, ETFs, and SPACs. 
Provides detailed, real-time insight into retail traders’ sentiment and participation at a ticker level.









Thank you!

Stephen Calanni
Managing Director – Investment Intelligence
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