


Quotes

VWAP Intraday

The VWAPIntradayAPI calculates and provides intraday
VWAP for a given symbol for a specified date and time.

VWAP History

The VWAPHistory API calculates and provides historical end-
of-day VWAP for a given symbol for a specified period.

Under Construction

Trade Conditions By Exchange

The TradeConditionsByExchangeAPI provides trade condition
indicators and their descriptions by exchange. Trade Indicators
reflect a sale condition used to indicate the type of trade
transaction entered by a participant.




Industry Sector

Industry Sector Code List

The Industry Sector Code List API provides a complete
list of all sector names, group names, industry names as
well as all codes associated with North American industry
classifications (NAICS v2017).

Industry Sector Peers

The Industry Sector Peers API allows for the display of all
companies associated with an indi- vidual sector, group,

or industry associated with North American industry
classifications (NAICS v2017) as well as basic fundamentals
and quote information. For ease of implementation, this API
is to be used in conjunction with the IndustrySectorCodelList
API.

Global Industry Sector Code List

The GloballndustrySectorCodeList API provides a complete
list of all sector names, group names, industry names as well
as all associated codes associated with Global industry
classifications (MGFS).

Global Industry Sector Peers

The GloballndustrySectorPeers API allows for the display of
all companies associated with an individual sector, group,

or industry associated with Global industry classifications
(MGFS) as well as basic fundamentals and quote information.
For ease of implementation, this APl is to be used in
conjunction with the Globalln- dustrtySectorCodeList API.
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Change Delta

QuoteMedia’s XML & JSON Change Delta services are
intended to assist customers in streamlining XML &

JSON requests for data that changes infrequently (i.e.

does not update daily)

Exchange History Delta

The Exchange History Delta API is a companion to the
Exchange History API. While manual updates to historical
end-of-day data occur infrequently, errors in the feed and
exchange price adjustments, etc., contribute to the need to
adjust historical data as required. Executing this APl using the
previous business day as the modified Date will ensure that
customers receive an indication of historical data changes
made to a symbol record within the specified exchange.
This service returns full data records of symbols that have

a modified entry for the corresponding date input value in
the API, where the date is when the symbol record(s) were
manually updated in order to adjust or correct historical end-
of- day price data, as opposed to the date of the record(s).

Delta Financials

The Delta Financials APl is a companion to the Financials
API. This service returns the symbol for records that have a
modified entry for the corresponding date input value in the
API, where the date is when the symbol record(s) had data
revisions for any of the fields included in the Financials APIs.
Executing this call using the previous business day as the
modified Date will ensure that customers receive a list of
output symbols that have a revised data record and should
be used in the corresponding “By Symbol” API to obtain
updated information.

Dividends Delta

The Dividends Delta APl is a companion to the Dividends
APIs. This service returns the symbol for records that have a
modified entry for the corresponding date input value in the
call, where the date is when the symbol record(s) had data
revisions for any of the fields included in the Dividends APlIs.
Executing this call using the previous business day as the
modified Date will ensure that customers receive a list of
output symbols that have a revised data record and should be
used in the corresponding “By Symbol” API to obtain updated
information.

Earnings Events Delta

The Earnings Events Delta APl is a companion to the
XEarnings Events API. This API returns the symbol for records
that have a modified entry for the corresponding date input
value in the API, where the date is when the symbol record(s)
had data revisions for any of the fields included in the
Earnings Events API. Executing this API using the previous
business day as the modified Date will ensure that customers

receive a list of output symbols that have a revised.

Premium Fund Date Delta

The Premium Fund Data Delta API returns the symbol for
records that have a modified entry for the corresponding
modifiedDate= and/or a new entry for the corresponding
createdDate= input value in the API, where modifiedDate is
the date when the symbol record(s) had data revisions and
createdDate is the date when the symbol record(s) was
created for any of the fields included in the XXXXFundData
APls.

19



Change Delta Cont.

Earnings Surprises Delta

The Earnings Surprises Delta APl is a companion to the
Earnings Surprises APIs. This service returns the symbol for
records that have a modified entry for the corresponding date
input value in the call, where the date is when the symbol
record(s) had data revisions for any of the fields included

in the Earnings Surprises APIs. Executing this APl using the
previous business day as the modified Date will ensure that
customers receive a list of output symbols that have a revised
data record and should be used in the corresponding “By
Symbol” API to obtain updated information.

Earnings Estimates Delta

The Earnings Estimate Delta API returns the symbol for
records that have a modified entry for the corresponding
modified Date= input value in the API, where modified Date

is the date when the symbol record(s) had data revisions for
any of the fields included in the Earnings Estimates APIs.
Executing this API using the previous business day as the
modified Date will ensure that customers receive a list of
output symbols that have a revised data record and should be
used in the corresponding “By Symbol” API to obtain updated
information.

Splits Delta By Country API

The Splits Delta By Country APl is a companion to the
SplitsByCountry API. The SplitsDeltaByCountry API provides
splits data that has been flagged in QuoteMedia’s database
records as having either:

1. Created a new split record (created_date=) or

2. Modified a splits record (modified_date=) on the
date specified.

Splits
-

Splits By Exchange

The Splits by Exchange API returns split data for a specific
exchange on a specific date.

Splits By Symbol

The Splits by Symbol API returns split data for a symbol, such
as the ex-date and split ratio. This API returns a maximum of
200 records.

Splits By Country API

The Splits By Country API returns split data for a country, such
as the ex-date and split ratio. Each API returns a maximum of
200 records. This includes events that have been announced
but not yet occurred.

Funds

NAV Delta By Country

The NavDeltaByCountry will return the Net Asset Value (NAV)
records that were modified in the date range specified and
for a specific fund type: Mutual Fund, ETF, or Money Market.
US and Canada Funds data is currently supported. This is
intended to be used as a historical request and data coverage
for Nav Delta starts in August of 2020.

NAV Info By Country

The NavinfoByCountry API returns the Net Asset Value (NAV)
records in the date range specified for a specific country and
fund type: Mutual Fund, ETF, or Money Market. US and Canada
Funds data is currently supported.
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Funds Cont.

Top 10 Fund Holdings By Country

The Top10FundHoldingsByCountry API provides the Top 10
Fund Holdings data for all funds belonging to either Canada
or the United States. The data for the Top 10 Fund Holdings
are derived from information provided on the fund company’s
website on a monthly basis.

Fund Holdings By Symbol

The FundsHoldingsFull API provides full holdings data for a
given Mutual Fund, Money Market Fund or Exchange Traded
Fund. The Full Holdings data is derived from Company
Filings which are updated on a quarterly basis, though fund
companies can take up to 60 days after the end of a quarter.

Fund Families

FundFamilies provides a list of all the FundFamilies that
QuoteMedia Fund Research supports and what their
corresponding Fund Family Id’s are. The Fund Family ID’s
provided in this API can be used in the FundMaster API to
display funds specific to that family.

Fund Master

FundMaster provides Funds Master data for QuoteMedia
Fund Research Mutual Funds, Money Market Funds or
Exchange Traded Funds.

Fund Fundamentals By Country

FundFundamentalsByCountry API provides Fund
Fundamentals data for a given Mutual Fund, Money Market
Fund or Exchange Traded Fund per Country

Get Premium Fund Data API

The getPremiumFundData API provides Fund fundamental
data for US and Canadian ETF/Mutual Fund symbols. It is to
include all fields deemed to be considered “Premium” for US
funds and/or Canadian funds.

Get Basic Fund Data

The getBasicFundData API provides Fund fundamental data
for US ETF/Mutual Fund symbols. It is to include all fields
deemed to be considered “Basic” for US funds.

Get Enhanced Fund Data

The getEnhancedFundData API provides Fund fundamental
data for US ETF/Mutual Fund symbols. It is to include all
fields deemed to be considered “Enhanced” for US funds.

Get Lite Fund Data

The getLiteFundData API provides Fund fundamental data for
US and Canadian ETF/Mutual Fund symbols. It is to include a
snapshot view of US or Canadian Funds.

Get Fund Asset Daily History

The getFundAssetDailyHistory API provides daily Net Asset
Value (NAV) data historical values as reported by the fund
companies. The NAV values for CAD and US ETFs and Mutual
Funds are updated on a daily basis after market close and
posted at about 1Tam Eastern Time the following morning.
This service also includes access to historical Daily NAV (Net
Asset Value) and total Daily Net Assets History.

Get Fund Asset Monthly History

The getFundAssetMonthlyHistory call provides historical
Monthly Net Asset Value (NAV) data as reported by the fund
companies. The NAV values for CAD and US ETFs and Mutual
Funds are updated on a monthly basis at the beginning of the
following calendar month.

Get Fund Holdings Top 10

The getFundHoldingsTop10 A offers top 10 holdings as a
standalone service for US and Canadian ETF/Mutual Fund
symbols.



CSV

CSV is an alternate delivery option for our most

requested raw data products.

CSV Exchange History

The CSV Exchange History call provides end of day data
dumps filtered by exchanges. This tool will dump end of day
data for all symbols in a specified exchange that had a trade
occur on a particular date stamp. This service can also be
entitled to include CUSIP identifiers where applicable (ISIN
and SEDOL under consideration).

CSV Market Stats

The CSV Market Stats API provides a snap quote of up to 30
data points for up to a maximum 25 symbols in one request
from the individual North American exchanges in one of

6 different categories. This is a market mover’s API. This
service can also be entitled to include CUSIP identifiers where
applicable (ISIN and SEDOL under consideration).

CSV Quotes
The CSV Quotes API provides a snap quote of up to 30 data

points for a list of up to a maximum 100 symbols in one
request from the North American exchanges. Different types
of symbols will return different types of fundamental data.

This API can also be entitled to include Pre-Market and / or
After Hours data.

CSV Snap Quotes

The CSV SnapQuotes API provides a snap quote of up to 20
data points for a list of up to a maximum 100 symbols in one
request from the North American exchanges.

CSV Quotes Mini

The CSV Quotes Mini API provides a snap quote of up to 4
data points for a list of up to a maximum 100 symbols in one
request from the North American exchanges. This API can

also be entitled to include Pre-Market and/or After Hours
data.
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CSV Cont.

CSV Most Recent Exchange History

The getMostRecentExchangeHistory API provides end of
day data dumps filtered by exchanges. This tool will dump
end of day data for all symbols in a specified exchange
that had a trade occur for the most recent End-of-Day
(EOD) date, i.e., data will not return for symbols that did not
have a trade occur. This API can also be entitled to include
CUSIP identifiers where applicable (ISIN and SEDOL under
consideration).

CSV Symbol History

The CSV Symbol History API provides up to 27 data points
for any symbol from the North American stock exchanges
between a set of dates with a maximum of 25 days of

resultant data in date descending order.

CSV Symbol List

The CSV List API provides a complete list of all the symbols
listed on a specific exchange along with both the company
long and short names. This service can also be entitled to
include Industry Identifiers (sector, industry, sub industry)
and/or to include CUSIP identifiers where applicable (ISIN and
SEDOL under consideration).

CSV Company By Exchange

The CSV CompanyByExchange is a combination of the
Profiles, SharelnfoBySymbols, and Key RatiosBySymbol
calls or a version of CompanyBy Symbol API that provides
a complete list of company values for all the symbols for a
requested exchange.

CSV Historic Trades Mini By Symbol

The CSV Historic Trades Mini By Symbol API returns historical
time and sales information for a symbol traded on the major
CA, US & LSE exchanges. The historic trade/ tick information
that is currently available starts from December 19, 2016 and
each request can display a maximum of 50000 records. This
API can also be entitled to include CUSIP identifiers where

applicable.
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Contact Us

QuoteMedia has a variety of market data solutions. We would
be happy to discuss all of your options, and help you find the
solution that best fits your business model.

Please contact a QuoteMedia account representative and we
will answer any further questions you might have regarding
QuoteMedia Data Feed products, or any of QuoteMedia’s

other financial information solutions.

Call Toll Free: 1 844 485-8200
Outside North America: 1 250 586 9943

Email Us: sales@quotemedia.com

Visit Online: www.quotemedia.com




