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Introduction

This document describes the record layout of the daily-series and issued-series files (they are pure ASCII files).

· The daily-series file contains, according to the record layout described below, the list of the day after negotiable series and the related isin-codes. After the IDEM and MTA market closing and after having received the underlying reference price, every evening new strike prices are generated according to the series generation rules. A specific procedure assigns the isin-code to the series that are negotiable starting from the next trading day when the users can query the new series and the correspondent isin codes.

· The issued-series file contains, according to the record layout described below, the list of the issued series (cum), the related isin-codes (cum), the new series (ex) and their related isin codes (ex).

Daily-series file layout

For each record:

· The numeric fields are completed with zeroes (ex.: the value 12 in a 6 bytes filed has the following format 000012);

· The numeric (real) values fields are represented with an integer and a decimal part that is filled with zeroes when it is not significant (ex.: the value 1.2 in a 11 bytes filed described as iiiiiiidddd has the following format 00000012000);

· The alfa–numeric fields are filled with blank ( ex.: the value BEN in a 6 bytes field has the following format ‘BEN   ‘);

· The FILLER fields are always filled with  blank 

The length of each record is 144 bytes. The file contains a record header.

File Header 

Field
Type
Length.


Value
Description

CREATION DATE
A
8
Yyyymmdd
The business date when the file is generated 

NUMBER OF NEW SERIES
N
4

Total number of created series 

TRANSMISSION TYPE
N
1

1=transmission completed
2= re-transmission completed
3= partial re-transmission 

FILLER
A
128

Blank

IDENT
A
3
UIC
It is set by UIC when the isin code has been assigned

The layout of each line in the file is as follows:

FIELD
TYPE
LENG.


VALUE


DESCRIPTION

NATIONALITY
N
2
11


MARKET CODE
N
2

’01’
 index option market

‘02’
 stock option market 



INSTRUMENT GROUP
N
4

’0001’

european call option

’0002’

european put option

’0004’

future

’0006’

american call option

‘0007’

european put option

FILLER
N
2
00


UNDERLYING CODE
A
12

Isin code Underlying

CONTRACT SIZE
N


Valid only for stock option. It is the number of contracts

EXPIRATION DAY
A
8
Yyyymmdd
Expiry date

STRIKE PRICE
N
15(11,4)
Iiiiiiiiiiidddd
Strike Price. For future instrument is filled with zeroes

NOTATION DAY
A
8
yyyymmdd 
It is the first trading-day of the series 

SERIE NAME
A
32

Series name

ISIN CODE
A
12

Isin code

FILLER
A
40



Example:

1102000600IT000006485401000002003022100000000005200020021119UCB3CAL5,2000                   IT0002743497

1102000700IT000006485401000002003022100000000005200020021119UCB3PUT5,2000                   IT0002743505

1102000600IT000105204901000002003011700000000006600020021119TIMA3CAL6,6000                 IT0002743513

1102000700IT000105204901000002003011700000000006600020021119TIMA3PUT6,6000                  IT0002743521

1102000600IT000105204901000002003022100000000006600020021119TIMB3CAL6,6000                  IT0002743539

1102000700IT000105204901000002003022100000000006600020021119TIMB3PUT6,6000                  IT0002743547


Issued-series file layout

FIELDS
LENG.


FORMAT
DESCRIPTION

SERIES NAME 
Max 32 
Max 32 char
Series Name  (cum) – before the corporate action 

INSTRUMENT  CLASS


Instrument class :

’…XXXFUT’
stock future

’…XXXOC’

call option

‘…XXXOP’

put option

XXX is the underlying name (max 6 chars)

EXPIRATION DATE
9
dd-mmm-yyyy
Expiry Date

STRIKE PRICE
Max 15
11i,4d
Strike price (cum) – before the corporate action

ISIN CODE
12
12
Isin code (cum) – before the corporate action

SERIES NAME 
Max 32 
Max 32 caratteri
Series Name  (ex) –  after the corporate action

INSTRUMENT  CLASS


Instrument class (ex) :

’…XXXFUT’
stock future

’…XXXOC’
call option

‘…XXXOP’
put option

XXX is the underlying name (max 6 chars)

EXPIRATION DATE 
9
dd-mmm-yyyy
Expiry Date

STRIKE PRICE  
Max 15
11i,4d
Strike price (ex ) – after  the corporate action

ISIN CODE
32

Isin code (ex ) - after  the corporate action

Example:

BNLF3CAL0,8500
BNLOC
20-JUN-2003
0.8500
IT0002703913

BNLF3CAL0,8500
BNLOC
20-JUN-2003
0.8500
IT0002703913

BNLF3CAL0,8500X
BNLOC
20-JUN-2003
0.8500
IT0002798582

BNLF3CAL0,8500X
BNLOC
20-JUN-2003
0.8500
IT0002798582

BNLF3CAL0,9000
BNLOC
20-JUN-2003
0.9000
IT0002703517

BNLF3CAL0,9000
BNLOC
20-JUN-2003
0.9000
IT0002703517

BNLF3CAL0,9000X
BNLOC
20-JUN-2003
0.9000
IT0002798574

BNLF3CAL0,9000X
BNLOC
20-JUN-2003
0.9000
IT0002798574

BNLF3CAL0,9500X
BNLOC
20-JUN-2003
0.9500
IT0002798566

BNLF3CAL0,9500X
BNLOC
20-JUN-2003
0.9500
IT0002798566

For each line: each field is separated by the special character ‘tab’, two ‘tab’ separate the series-ex information from the series-cum ones.
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