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Introduction 
 

Reference Data 
Undertake quick and accurate reference checks 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

Easily determine the underlying asset on which the equity derivatives price is based 
 

▪ ▪ ▪ 
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End-of-Day Pricing 
Obtain fast access to accurate closing pricing data 
 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

Corporate Actions 
Efficiently keep track of corporate actions affecting future and option contracts 

 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 

▪ 
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China Futures Guide 
High-Quality Intraday Transaction Futures Data from ChinaTickData 

Snapshot Prices 

Timestamps for China Futures 

Worldwide Options Analytics Service 

 

What are Option Greeks? 
 

• 

• 

• 

• 

• 



 
   Exchange Traded Derivatives

www.exchange-data.com 

 

Why They Matter 
 

• 

• 

• 

• 

• 

• 

• 

• 

• 

• 

• 

• 

• 

Why Choose Greeks Data? 

• 

• 

• 

•  
 
Coverage  
 

Exchanges Segment 
MIC 

Exchange 
MIC 

Country G7 Countries 



 
   Exchange Traded Derivatives

www.exchange-data.com 

 

 
Specification  

 
Field Name Type Description 
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U.S. Option Reference Data 

Issue Extended Files 

Series Extended Files 

 
Issue Deliverable 

 
Position Limit 

Near Term Position Limit 
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Exchange Coverage 

Country MIC 
Code 

Exchange Prices Corporate 
Actions 

Corporate 
Action 

Trigger 

Estimated ETA (GMT) Start Dates 
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Country MIC 
Code 

Exchange Prices Corporate 
Actions 

Corporate 
Action 

Trigger 

Estimated ETA (GMT) Start Dates 
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Country MIC 
Code 

Exchange Prices Corporate 
Actions 

Corporate 
Action 

Trigger 

Estimated ETA (GMT) Start Dates 
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Country MIC 
Code 

Exchange Prices Corporate 
Actions 

Corporate 
Action 

Trigger 

Estimated ETA (GMT) Start Dates 
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  Specifications 
 
 ETD Closing Prices 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
Option Delta Feed 
 

Field Name Data Type Sample Description 

Element Name Data 
Type 

Format Max 
Width 

Lookup 
TypeGroup 

Field Description 
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  Element Name Data 
Type 

Format Max 
Width 

Lookup 
TypeGroup 

Field Description 
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  ETD Corporates Actions 
 

ETD Corporate Actions Alert File 
 

Field Name Data Type Format Description 
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     ETD Corporate Actions Notice Feed 
 

Field Name Data Type Format Description 
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  ETD Corporate Actions Series Trading Lines Feed 

Element Name Data Type Format Max Width Field Description 
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  ETD Corporate Actions Trigger Specifications 

Element Name Data Type Format Max 
Width 

Field Description 
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Derivative Trading Hours 
 

• 

• 

• 

• 
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Product Description 
 

▪ 

Delivery 
 

• 

• 

• 

 
Field Coverage for All Exchanges 

Fields All Exchanges Fields All Exchanges 
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Other Fields coverage for Exchanges 
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Futures and Options Contract Specification Database 
 

Product Description 

• 

• 

Delivery 
 

• 

• 

FOCS Basic - Fields Coverage for All Exchanges 
 

Fields Exchanges Fields All Exchange Fields All Exchange 
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FOCS Instrument - Fields Coverage for All Exchanges 
 

Fields Fields 
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FOCS Exchanges Coverages 
 

Africa 
Country Exchanges & Trading Venues MIC 

 
Asia 
 

Country Exchanges & Trading Venues MIC 
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Europe 
 
Country Exchanges & Trading Venues MIC 

 
Latin America & Caribbean 
 
Country Exchanges & Trading Venues MIC
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Middle East 
 
Country Exchanges & Trading Venues MIC 

 
North America 
 
Country Exchanges & Trading Venues MIC 

 
Oceania 
 
Country Exchanges & Trading Venues MIC 
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Regulatory Groupings 
•  
•  
•  
•  
•  
•  
•  

Reference Data/Symbology 
 

Symbology for Reference Data 
 

•  
•  
•  
•  
•  
•  
•  
•  
•  

•  
•  
•  
•  
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Trading Information 
 

   

   

  

  

  

Settlement/Delivery Information 
 

• 

• 

• 

• 

• 

• 

• 

• 

o 

o 

o 

o 

• 

• 

• 

• 

• 

• 

• 
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Exchange Coverage 
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Customization 

▪ 

▪ 

▪ 

Support 
Customer Support 

 
Monday – Friday 
Open 24 hours 

 
Saturday 

 
Sunday 

Support Coverage is not 
available 

 
 

 
 
Call +44 207 324 0020 

support@exchange-data.com 
 

mailto:support@exchange-data.com


Contact Information
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