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Options Volume Query Record Layout

Field/Column Description Type Values

1 Quantity Integer Volume for symbol

Underlying Symbol String Underlying symbol

Options Symbol String Options symbol

AN

Account Type String Account type

C = Customer
F = Firm
M = Market Maker

5 Call/Put Indicator String Call/put indicator

P = Put
C=Call

6 Exchange String Exchange acronym

AMEX
ARCA
BATS

BOX
c2

CBOE
ISE
NSDQ
PHLX

7 Activity Date String Activity date (MM/DD/YYYY)

8 Series/Contract Date String Series/contract date
(MM/DD/YYYY)
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