Current Traded Series Delta Version

This file contains information on series changes (inserts, deletes, format changes, other changes) with

respect to the previous trading day.

Data structure:

/eurex

Column header Content Length
Change identifier
Cl (I=Insert, D=Delete, F=Only Strike Price Format change, 1
C=0Other Change)
Product Product code Eurex 4
PC Kind of product (P=Put / C=Call / F=Future) 1
Expires Expiration date (format: YYYYMMDD) 8
curr. strik Current strike 6
dd Decimal places for current strike price 1
V# Version number 1
St Product status (A=active / E=expired) 1
ISIN International security identification number 12
exchange Exchange code (MIC) 4
curr. Currency code (ISO) 3
ds Decimal shift 1
tp Expiration month 1
yr Expiration year 1
orig. strik Original strike price 6
G# Generation number 1
DP Decimal places for original strike price 1
Shares/Contract Stock.options: number of stocks per option / otherwise: 4.4
meaningless




