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Spread
currency

For each leg of the transaction, where
applicable: currency in which the spread is
denominated.

This data element is only applicable if Spread
notation = 1.
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Spread
notation

For each leg of the transaction, where
applicable: manner in which the spread is
expressed.
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Strike price

* For options other than FX options,
swaptions and similar products, price at
which the owner of an option can buy or sell
the underlying asset of the option.

* For foreign exchange options, exchange rate
at which the option can be exercised,
expressed as the rate of exchange from
converting the unit currency into the quoted
currency. In the example 0.9426 USD/EUR,
USD is the unit currency and EUR is the
quoted currency; USD 1 = EUR 0.9426.
Where the strike price is not known when a
new transaction is reported, the strike price is
updated as it becomes available.

* For volatility and variance swaps and
similar products, the volatility strike price is
reported in this data element.
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Strike price
currency/curre
ncy pair

For equity options, commodity options, and
similar products, currency in which the strike
price is denominated.

For foreign exchange options: Currency pair
and order in which the strike price is
expressed. It is expressed as unit
currency/quoted currency. In the example
0.9426 USD/EUR, USD is the unit currency
and EUR is the quoted currency, USD 1 =
EUR 0.9426

Strike price currency/currency pair is only
applicable if Strike price notation = 1.
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Strike price
notation

Manner in which the strike price is expressed.
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Option
premium
amount

For options and swaptions of all asset classes,
monetary amount paid by the option buyer.
This data element is not applicable if the




