Series Update Transmission Record Layout

© MIAX Options

Column Description Value
1 Product Add /Update Time Time at which this product is added/updated on MIAX
system today.
HH:MM:SS.millismicrosnanos
e.g., 06:30:52.342073351
2 Product ID MIAX Product ID mapped to a given option. It is assigned per
trading session and is valid for that session.
3 Underlying Symbol Stock Symbol for the option
4 Security Symbol Option Security Symbol
5 Expiration Date Expiration date of the option in YYYYMMDD format
6 Strike Price Explicit strike price of the option.
e.g., 27.50
7 Call or Put Option Type
Cc=qCall
P = Put
8 Opening Time Expressed in HH:MM:SS format. Eg: 09:30:00
9 Closing Time Expressed in HH:MM:SS format. Eg: 16:15:00
10 Restricted Option “¥” = MIAX will accept position closing orders only
“N” = MIAX will accept open and close positions
11 Long Term Option “Y” = Far month expiration (as defined by MIAX rules)
“N” = Near month expiration (as defined by MIAX rules)
12 Active On MIAX Indicates if this symbol is tradable on MIAX in the current
session:
“A” = Active (tradable) on MIAX
“I” = Inactive (not tradable) on MIAX
13 MIAX BBO Posting Increment Indicator This is the Minimum Price Variation as agreed to by the
Options industry (penny pilot program) and as published by
MIAX
BBO Increments
Indicator
Price <= $3 Price > $3
“p” Penny (0.01) Penny (0.01)
“N” Penny (0.01) Nickel (0.05)
“D” Nickel (0.05) Dime (0.10)
14 Quote Acceptance Increment Indicator This is the Minimum Price Variation for Quote acceptance as
per MIAX rules
Quoting Increments
Indicator
Price <= $3 Price > $3
“p” Penny (0.01) Penny (0.01)
“N” Penny (0.01) Nickel (0.05)
“D” Nickel (0.05) Dime (0.10)
15 Opening Underlying Market Code Options opening will be triggered on receipt of Opening

guote/trade from this Underlying market:
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Market Description

A NYSE Amex

B NASDAQ OMX BX

C National Stock Exchange
D

E

FINRA ADF

Market Independent (Any market that
opens first)

International Securities Exchange
EDGA Exchange, Inc

EDGX Exchange, Inc

Chicago Stock Exchange

NYSE Euronext

NYSE Arca Exchange

NASDAQ OMX (via UTP Feed)
NASDAQ OMX (via CTA Feed)
Chicago Board Options Exchange
NASDAQ OMX PHLX

BATS Y-Exchange, Inc

BATS Exchange Inc
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16

Priority Quote Width

Maximum allowable width for a quote for this Option during
regular trading in order to be considered as Priority Quote.
0 when Priority Quote Width is not applicable.
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