e
NYSE

Document title

DAILY SHORT VOLUME CLIENT SPECIFICATION

NYSE Daily Short Volume
NYSE American Daily Short Volume
NYSE Arca Daily Short Volume

Version Date
1.2 March 7, 2017

* The name change from NYSE MKT to NYSE American will not be effective until filed with the SEC.

© Copyright 2017 Intercontinental Exchange, Inc. ALL RIGHTS RESERVED. INTERCONTINENTAL EXCHANGE, INC.
AND ITS AFFILIATES WHICH INCLUDE THE NEW YORK STOCK EXCHANGE, (“ICE” AND “NYSE”) MAKE NO
WARRANTY WHATSOEVER AS TO THE PRODUCT DESCRIBED IN THESE MATERIALS EXPRESS OR IMPLIED,
AND THE PRODUCT IS PROVIDED ON AN “AS IS” BASIS. ICE AND NYSE EXPRESSLY DISCLAIM ANY IMPLIED
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE. NEITHER ICE, NYSE NOR
THEIR RESPECTIVE DIRECTORS, MANAGERS, OFFICERS, AFFILIATES, SUBSIDIARIES, SHAREHOLDERS,
EMPLOYEES OR AGENTS MAKE ANY WARRANTY WITH RESPECT TO, AND NO SUCH PARTY SHALL HAVE ANY
LIABILITY FOR (i) THE ACCURACY, TIMELINESS, COMPLETENESS, RELIABILITY, PERFORMANCE OR
CONTINUED AVAILABILITY OF PRODUCT, OR (ii) DELAYS, OMISSIONS OR INTERRUPTIONS THEREIN. ICE AND
NYSE DO NOT, AND SHALL HAVE NO DUTY OR OBLIGATION TO, VERIFY, MONITOR, CONTROL OR REVIEW
ANY INFORMATION IN RELATION TO THE PRODUCT.



ICE/NYSE DAILY SHORT VOLUME CLIENT SPECIFICATION V1.2

PREFACE

DOCUMENT HISTORY

The following table provides a description of all changes to this document.

VERSION | DATE CHANGE DESCRIPTION
NO.

1.0 01/31/2012  Approved version for release
1.1 10/15/2012  References to ‘NYSE Amex’ updated to ‘NYSE MKT’
Document rebranded with new NYSE Technologies template
1.2 03/07/2017  Document rebranded to the ICE template
Clarified explanatory text

Standardized on shorter file names, eg: NYSEshvol (see section
1.3)

Added Short Exempt Volume field

RELATED DOCUMENTS
NYSE Symbology Specification

SUPPORT CONTACT INFORMATION
m Telephone: +1 212 896 2830, Option 4

m Email: marketdataopssupport@theices.com
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1. INTRODUCTION

An instance of the Daily Short Volume file is produced at the end of every trading day for the NYSE
exchange, and for the NYSE American exchange.

The file provides a daily summary report of short sale volume for every equity symbol traded on the
exchange during the trading day.

1.1 TIMELINES AND AVAILABILITY

New Daily Short Volume files are available at the approximate times below. Historical National
Volume Summary files are available in the date ranges shown.

All times are in US Eastern time.

EXCHANGE TYPICAL FILE HISTORY DATES AVAILABLE
TIME
AVAILABILITY
NYSE 10:00 PM August 1, 2009 - present
NYSE Arca 10:00 PM July 29, 2009 — present
NYSE American 10:00 PM August 1, 2009 - present

1.2 FILE FORMAT
Daily Short Volume data files are delivered in three formats:

e XML (.xml)
* Excel (.xls)
* Pipe-delimited ASCII (.txt)
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1.3 FILE NAME AND FTP LOCATION
On logging into the NYSE FTP Site, ftp2.nyxdata.com, the historical Daily Short Volume files are
accessible per your entitlements at the locations shown below.

EXCHANGE FILE PATH AND NAME

NYSE NYSEshvol/
NYSEshvol_yyyy/
NYSEshvol_yyyymm/
NYSEshvol_yyyymmdd/
NYSEshvol_yyyymmdd.txt

NYSE Arca Arcashvol/
Arcashvol_yyyy/
Arcashvol_yyyymm/
Arcashvol_yyyymmdd/
Arcashvol_yyyymmdd.txt

NYSE American Amexshvol/
Amexshvol_yyyy/
Amexshvol_yyyymm/
Amexshvol_yyyymmdd/
Amexshvol_yyyymmdd.txt
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2. DAILY SHORT VOLUME FIELD LAYOUTS

If the field format is Text, the number in parentheses is the maximum length of the field.

FIELD
ORDE FIELD FORMAT DESCRIPTION

HH/MM/YYY  Date of trading session activity

Date

2 Symbol

3 Short_Volum
e

4 Short_Exem
pt_Volume

4 Total_Volum
e

5 Listing
Market
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Y
Text (16)

Number
Number
Number

Text (1)

Stock symbol in NYSE symbology (Root Space Suffix)

Total share volume of all Short order executions.
Total share volume of all Short Exempt order executions.
Total share volume of all order executions.

Exchange where the symbol is listed:
= N-NYSE

= P -NYSE Arca

= Q- NASDAQ

= A - NYSE American

= Z-BATS



