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Introduction  

The IV Data Cloud service is designed for options traders’ quick access to high 

frequency options database. It allows you to visualize data using most popular queries with 

predefined screens, tables and charts, and download options data based on selected filters. In 

this setup data coverage includes USA stocks, ETFs, indices and OPRA options with prices, 

volumes, OI, Implied Vol, Greeks and much more with up to 1 minutely frequency historical 

data. As of now, coverage includes 4,300+ underlyings and about 1 million options contracts. 

With the IV Data Cloud trader now can focus on just querying required data instead of 

arranging local storage for saving terabytes of data.    

Data for new trading day appears now after 10pm EST time.  

IV Data Cloud  consists of four tabs: Data Visualization, Intraday Data Download, 

EOD Data Download. 
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Data visualization 

 

1.1 INTRADAY – US Option IV, price & greeks 

 

Start by searching for option tickers in «Option lookup» area. You can specify equity 

symbol, expiration dates, strikes, and start-end dates. In the nearby table you will find filtered 

option tickers. Copy the equity symbol to «Prefix» field, option symbol to the «Option ticker» 

and specify Start – End datetime fields. After doing this steps, option table and IV/Volume 

charts will be filled by relevant data. You can choose between option IV and option Price charts 

using «Choose chart» drop-down list. 
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1.2 INTRADAY – US Equity price & IVX 

 

Specify equity ticker, start-end datetime fields and IVX Periods. IVX 30 is chosen by 

default. You can select multiple periods in «IVX Period» drop-down list.  

 

1.3 INTRADAY – US Equity price & volume 

 

Specify equity ticker and start date/end date datetime fields.  
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1.4 INTRADAY – US Options vol skew 

 

Select equity symbol, date & time and Expiration dates.  

1.5 EOD – Total Option Volume & OI 

 

Select equity symbol, start/end dates and one or more expiration dates.  
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1.6 EOD – US Equity price & volume 

 

Select equity symbol, start/end dates and Frequency.  

 

1.7 EOD – US Equity price, IVX, HV 

 

Specify equity ticker, start-end date fields and IVX/HV Periods. IVX 30 and HV 20 terms 

are chosen by default. You can select multiple periods in «IVX Period» drop-down list.  
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1.8 EOD – US Option IV & price with greeks 

 

Specify equity ticker, start-end date fields, strike & expiration date. You can choose between 

two views: Option IV and Option Price. 

1.9 EOD – US Options Vol skew (smile), Time skew charts 

 

Specify equity ticker, trading date, strike & expiration date 
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1.10 EOD – US Top options by volume & OI 

 

This dashboard contains top options by several volume and open interest. 

 

 

1.11 EOD – US Top stocks 

 

This dashboard contains top stocks by several parameters for a specific date. 
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Intraday Data Download 

On this tab you can choose between Equity Prices and Equity Options Prices datasets. 

Futures Prices and Futures Options Prices datasets will be added soon. 

1) Equity Prices 

This dataset contains USA equity intraday data, including stocks, indexes and ETF’s 

To make an order you need to fill «Instrument», «From» and «To» fields. 

The «Instrument» field contains equity symbols. You can choose several instruments 

in one query. Advanced search can help you find stocks by company name. 

The «From» and «To» datetime fields are needed to specify requested time range. 

You can select frequency in corresponding drop-down menu. The settings button can 

be used to set custom minutes. 

Example: 0,20,40 

When you type anything in «Minutes» field, the value of «Frequency» will be set to 

«Custom» 

The data column information is described in Table 1 below. 

Table 1. Equity Prices dataset 

Column Comment Type 

timestamp Date and time timestamp 

stock_id Internal stock identifier int 

Stock Symbol Symbol of an underlying string 
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type Equity type. ‘S’ for stock, ‘I’ for 

index, ‘F’ for fund, ‘X’ for FX 

index 

string 

currency Currency string 

bidPrice Highest price a buyer will 

currently pay for a security. 

float 

askPrice Lowest price at which a seller will 

currently sell a security. 

float 

lastPrice Last Price. float 

bidDateTime Last bid date timestamp 

askDateTime Last ask date timestamp 

lastDateTime Last trade date timestamp 

bidSize The minimum quantity of a 

security a buyer is willing to 

purchase at a specified bid price.  

int 

askSize The amount of a security that a 

seller is offering to sell at the ask 

price 

int 

lastSize Last trade size int 

bidExchange Last exchange for bid string 

askExchange Last exchange for ask string 

lastExchange Last trade exchange string 

volume Stock Volume is the actual 

number of stock shares traded on 

a particular day 

int 

calcTimestamp Date and time of the last changing 

of the row 

timestamp 
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2) Equity Options Prices 

This dataset contains USA equity options intraday data. 

Here you can also specify certain expiration dates, strike and option type. However, 

these fields are not required. 

The data column information is described in Table 2 below. 

 

Table 2. Equity Option Prices dataset 

Column Comment Type 

t_date Date and time timestamp 

stockid Internal stock identifier int 

stock_symbol Symbol of an underlying string 

expiration_date Option expiration date timestamp 

strike Option strike float 

call_put Call (C) or Put (P)  

style Option style. ‘E’ for European, 

‘A’ for American 

string 

option_symbol Option ticker string 
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price_bid Highest price a buyer will 

currently pay for a security. 

float 

price_ask Lowest price at which a seller will 

currently sell a security. 

float 

Date_bid Last bid date timestamp 

Date_ask Last ask date timestamp 

Size_bid The minimum quantity of a 

security a buyer is willing to 

purchase at a specified bid price.  

int 

Size_ask The amount of a security that a 

seller is offering to sell at the ask 

price 

int 

Exchange_bid Last exchange for bid string 

Exchange_ask Last exchange for ask string 

volume Option Volume int 

iv Implied volatility is equal to 

pre_iv (see below) in cases where 

it was calculated or interpolated 

linearly between strikes and 

linearly by variance between 

expirations for missing points 

based on pre_iv 

float 

price_opt Underlying price used in 

calculations, this price is 

synchronized with options bid/ask 

prices. 

float 

delta Delta. (Greek) Change of an 

option's price relative to a $1 

change in the underlying's price.  

float 

gamma Gamma. (Greek) Change of Delta 

relative to a $1 change in the 

underlying's price. 

float 

theta Theta. (Greek) Loss of an option's 

value relative to a one day 

decrease in time to expiration 

(time decay).  

float 

vega Vega. (Greek) Change of an 

option's price relative to a 1% 

(absolute) change in its implied 

volatility. 

float 

rho Rho. (Greek) Change of an 

option's price relative to a 1% 

(absolute) change in its interest 

rate. 

float 

pre_iv Implied volatility calculated 

directly from option price, if 

float 
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volatility is not calculated it is set 

to “-1” 

implied_yield Implied Yield is calculated by 

parity formula and is used in 

volatility and greeks calculations 

for indexes and ETFs 

float 

calc_date Date and time of the last changing 

of the row 

timestamp 

 

 

End of Day Data Download 

At this page, you can choose one dataset from the six available: Options Prices, RawIV, 

IVIndex, Vol Surface by Moneyness, HV and Underlying Prices by clicking on the dataset 

name. You can see dataset description and prices using “i” button. Also you can switch between 

equities and futures using the “Type” field. 

 

When you have chosen the dataset you can to start to put together your order. Choose requires 

instruments type in a list of instruments in the search field. In case the ticker is not found, you can 

use our ‘Advanced search’. 
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Then enter start (‘From’ field) and end (‘To’ field) dates for your ticker list; they are 

applied to all names in your list (unless one of them has a later start date). 

Earliest options data start November 2000 for US/Canada, Europe starts 2000 but many 

markets were added later, Asia starts November 2008. After the earliest start date, we usually 

have options data since the very first day they appeared in the market. 

In some cases (when choosing IVIndex) you may see a start date for US May-1999, 

indeed, IVIndex 30 days starts in 1999, while other terms (60 to 180) start Nov-2000. 

Earliest US stock prices data start in 1995 (this applies only to HV data). 

Also you can choose daily, weekly or monthly (first/last business day) data (in the 

‘Frequency’ field). 

If the charge goes through, you will see the following notice: 

 

If there are any problems with your order, you will be given a notification and would 

need to contact us at support@ivolatility.com. 

All your downloads are saved in “My Downloads” page. You can always re-load data 

later for free: 

My Downloads 

 

On this tab you can check the status of your orders and download resulting files. 
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Use All/Intraday/End of Day radio buttons to filter your history queries. 

The «Download» column of the table indicates the status of your order: 

 - File is being prepared. 

 - File is ready. Click this button to start downloading. The resulting file has .csv 

format. Note, that if your query contains more than 100 000 records, then the file will have 

gzip compression. So, to get the csv data, you need to unpack the archive. You can use such 

compression tools like WinRar (https://www.win-rar.com/start.html?&L=2), 7-zip 

(https://www.7-zip.org) or others. Maximum size of file ~=30 Mb gzipped, 200 Mb unpacked. 

 - File is expired. By clicking on this button you will make a new order with same 

filters. 

 

By clicking on download icon, the download will start.  

Should you require any further details regarding IV Data Cloud service, please, don’t 

hesitate to contact us. Customer Service e-mail: support@ivolatility.com 
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