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1  INTRODUCTION 

 

This document provides technical details for the end of day (EOD) files produced for the Cboe 

Europe Indices.  

 
On calculation day t closing files are provided for calculation day t and opening files for 
calculation day t+1. These files are generated after close of business (COB) in the U.S. and are 
typically made available via the Cboe Europe trading website -  
https://batstrading.co.uk/account/idx_files/ between 11pm and 12 midnight BST/10pm and 
11pm GMT.  In addition, Proforma Closing and Opening files are also made available starting 
from the close of Tuesday files prior to the Rebalancing date and until the Opening of Monday 
files, i.e., the Rebalancing effective date. 
 
Users require a login and permission to access the required files, once appropriate licensing has 
been set up. If the user requires the download of these files to be automated, instructions are 
provided on the Webpage . 
 

This document describes the file structure and format of each file type: 

File type Description File naming structure 

Closing Closing values  [Ticker]-CLOSING-EN-<yyyy-mm-dd>.csv 

Opening Opening values adjusted 

for corporate actions 

[Ticker]-OPENING-EN-<yyyy-mm-dd>.csv 

History Index values from 

inception 

[Ticker]_History.csv 

Corporate 
action  

Corporate action and 
dividend details 

[Ticker]_DCAF_yyyy-mm-dd.csv 

Pro-forma 

Opening 

Pro-forma Opening values 

adjusted for corporate 
actions 

PRO-FORMA-Ticker-yyyy-mm-dd+1-RD-

yyyy-mm-dd.csv 

 

Additionally, forecasts are provided regarding upcoming extraordinary corporate actions and 

rebalances. These are provided by email and are available for reference under the Notices 

Section of the Indices website. 

 

 1.1. INDEX SPECIFIC FILES AND NAMING STRUCTURE  

• First 4 file types above (viz., Closing, Opening, History and Corporate action) are provided 
daily for each index ticker, e.g., for BUK100P, BUK100N, etc.  

• File format: csv file, semicolon separated  
• Sample file name convention for files generated for the COB June 13th, 2016:  

- Example 1: <BUK100P-Closing-EN-2016-06-13.csv> = Closing File June 13th, 2016 of 
index ticker BUK100P.  

- Example 2: <BUK100P-Opening-EN-2016-06-14.csv> = Opening File June 14th, 2016 
of index ticker BUK100P. The opening file for June 14th is created together with the 
closing file after COB June 13th.  

• In addition to the above, Pro-forma Opening files will also be provided in a similar format to 
the daily Opening files with the following differences below, during quarterly rebalancing 
days as per timeline mentioned earlier in the document. 

https://markets.cboe.com/account/login/
https://markets.cboe.com/account/login/
https://www.batstrading.co.uk/account/idx_files/
https://www.cboe.com/europe/indices/notices/
https://www.cboe.com/europe/indices/notices/
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o Proforma File will have blank cells for the following fields: Index Close, Index 
Divisor and for the following columns: Index Shares and Index Value 

 

2  FILE STRUCTURE 

2.1. CLOSING/ OPENING FILE 

Cells File Field (column 
in csv file)  

Format 
 

A1:B3 Date  dd/mm/yyyy 
 

A1:B3 Index Close Value  Numeric: max. 4 decimal places 
 

A1:B3 Index Divisor  Numeric: max. 6 decimal places 
 

COLUMN COLUMN NAME ROUNDING DESCRIPTION 

A ISIN (string) 255 figures   

B Security Name (string) 255 figures   

C Security RIC (string) 255 figures   

D Security Ticker (string) 255 figures   

E Security SEDOL (string) 255 figures Optional 

F Security CUSIP (string) 255 figures Optional 

G Country / Country 
of Domicile 

(string) 255 figures   

H Country Based on 
Revenue 

(string) 255 figures   

I Closing Price (double) 18 decimal places   

J Currency (string) 255 figures   

K Closing Fx (double) 12 decimal places   

L Total Shares (long|double) Rounding depending 
on index settings 

  

M Market Cap (Full) (double) 6 decimal places equation: Closing Price × 
Closing Fx × Total Shares 

N Market Cap (Free 
Float) 

(double) 6 decimal places equation: Market Cap (Full) × 
Free float factor 

O Free float factor (double) Rounding depends on the 
index settings 

  

P Weighting Cap 
Factor 

(double) Rounding depends on the 
index settings (max. 14 digits) 

  

Q Index Weighting (double) 6 decimal places Formatting: % formatted 
Equation: Index Value / Sum 
of index values 

R Index Shares (double) 6 decimal places only use in 
csv format 

Equation: Total Shares × Free 
float factor × Weighting Cap 
Factor / Divisor 

S Index Value (double) 6 decimal places Equation: Cls Price × Cls Fx × 
Total Shares × Free float 
factor × Weighting Cap Factor 
/ Divisor 

T RBICS_ECON_NUM Numeric: max. 0 decimal places   
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U RBICS_ECON_NAME Text: no restriction    

 

Note: the text marked blue in the table 2.1.are further detailed in the below sections. 

 

Table 2.1. describes the content of index specific closing/opening files. In the 1st column of the 

table the relevant fields within the files are shown. The cells A1:A3 (column/row combination) 
include Date, Index Close, Index Divisor and their respective values in B1:B3. All other 
information can be found starting in row 5 with the headlines and below the respective 
information for every index member, i.e., row 6 = index component 1, row 7 = index component 
2 etc. The components are sorted alphabetically according to their Security RIC. RICs with 

numeric letters are sorted above security RICs in text format. The format of every cell is either 
text, numeric or a combination of both (in that case the format is automatically changed to text).  
 

In general, files are set up as follows: There is no restriction for fields with text (Name, Country, 

Security Ticker, et cetera). Different restrictions apply to fields with numeric characters 
(Closing Price, Closing FX, etc.). The 2nd column of the table provides information on the field 
format as well as maximum characters.  

 
 

Closing Price:  

• Closing File for calculation day t:  
CXE official closing price on the respective trading day for UK and Switzerland listed 
stocks and DXE official closing price for other European stocks. If the stock was not 
trading on the respective day, last available Price is used in the file.  
 

• Opening File for calculation day t+1:  
The Trade Price is adjusted in the opening file in case a corporate action is effective on 
calculation day t+1 (for details regarding adjustments of corporate actions please refer 
to Cboe Europe Index Rules and Methodology).   
 
Please note, price, net and total return indices are affected by corporate actions. Only 
the net and total return indices are affected by regular cash dividends where the divisor 
is adjusted to build back in the value of the dividend. The opening adjusted price of a 
security, with a dividend going ex that day, can be different in the open file for the 
BUK100P to that price in the open file for the BUK100N. 
 

Closing FX:  

WMR Closing Spot Rates of 4pm London time are used.  
 
Total Shares:  

Calculation Parameter used in the index. This is the actual total shares outstanding.  
 
Market Cap (Full):  

Always shown in respective index currency. If an index is calculated in GBP, market cap 
is calculated using closing price, closing fx rate and total shares. As the total shares is the 
actual number of shares, the market cap shown is in line with true market cap of that 
company on calculation day t.  

 
Market Cap (Free Float):  

Product of market cap and free float factor.  

https://cdn.cboe.com/resources/europe/indices/participant_resources/CboeEuropeIndex_RulesAndMethodology.pdf
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Free Float Factor:  

Actual free float factor or other number depending on other investment restrictions 
such as foreign ownership restrictions.  

 
Weighting Cap Factor:  

If the current actual market caps, i.e., actual shares outstanding should be used for index 
calculation purposes, some companies may exceed the maximum weight allowed in the 
index. Their weight can be scaled down using a Weighting Cap Factor < 1. 

 
Index Shares:  

The index shares of index component 1 are calculated by dividing the product of total 
shares, free float factor and weighting cap factor of index component 1 through the 
index divisor.  

 
Index Value:  

The index value for every index component is calculated by multiplying the index shares 
of index component 1 with closing price and closing FX of index component 1.  
 

RBICS_ECON_NUM:  

Level 1 Economic Sector Number for the Revere Business Industry Classification 
System (RBICS). 

 
RBICS_ECON_NAME: 

Level 1 Economic Sector Name for the Revere Business Industry Classification System 
(RBICS). 

 

2.2. HISTORIC VALUES FILE 

The history file contains historic index values from the start date of the index, to current date. 

The file is sorted ascending by Date, with the earliest date being at the top of the file. 

  

File Field (column in csv file)  Format & max. characters/decimal places  
Date  yyyymmdd  
Time Stamp HHMMSS 
[Index RIC] e.g., .BUK100P  Numeric: max. 6 decimal places  

 

2.3 CORPORATE ACTION FILE 

Corporate actions (including dividends) are available in the corporate action file generally with 
the effective date being the following business day onwards. Additionally, notifications are 

sent for extraordinary corporate actions via email and are available under the Notices  section 
on the indices website. 

File Structure and the Specifications for the Corporate Action File is tabulated below. 

https://www.cboe.com/europe/indices/notices/
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Data Point  

(Column Header) 
Definition Data Type 

Always 

Populated 
Values 

PortfolioName 

Official name of the index, as 

represented by the unique basket 

of securities (portfolio).  

varchar; 

Max. 

Length: 

1,000 

Yes Index specific  

PortfolioId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

IndexCode 
Defines the index code that this 

stock is related to. 

varchar; 

Max. 

Length: 

1,000 

Yes Index specific  

IndexBaseCurrency 

The 3-character ISO currency 

code for the currency in which the 

index level data is being reported 

in. 

varchar; 

Max. 

Length: 

1,000 

Yes Index specific  

RIC RIC of the index member 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 

CorpActionId 
Unique corporate actions 

identifier. 

varchar; 

Max. 

Length: 

1,000 

Yes Event specific 

CorpActionCategor

y 

Index, country or stock event 

action group. 

varchar; 

Max. 

Length: 

1,000 

Yes 

acquired; capdec; 

capinc; delist; 

dividend; merge; 

refdata; 

special_dividend; 

spinoff; 

spinoff_delete; split 
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CorpActionType 

Most common Corporate Action 

Types are included in 'Value' 

column 

varchar; 

Max. 

Length: 

1,000 

Yes 

buyback; rights; 

delConstituent; 

bankruptcy; 

liquidation; 

listing_status_change

; takeover; 

distribution; 

cash_dividend; 

franked_dividend; 

property_income_dist

ribution_dividend; 

merger; 

newConstituent; 

currency_redenomina

tion; 

cusip_isin_change; 

incorporation_change

; name_change; 

ticker_change; 

exchange_change; 

primary_exchange_c

hange; 

security_description_

change; 

shareChange; 

special_dividend; 

demerger; 

bonus_issue; 

stock_split 

Status 

States whether the entry is 

finalized, estimate, pending or 

cancelled.  

varchar; 

Max. 

Length: 

1,000 

Yes 
<confirmed> or 

<pending> 

AnnouncementDate 
The date the event was first 

announced and appears in the file. 

date; 

yyyymmdd 

Not 

currently 

populated 

  

LastUpdateDate 

The date when the last change of 

was made to this record. For 

adds/drops this states the last 

update date of all compositions of 

an index. 

date; 

yyyymmdd 
Yes   

CloseOfBusinessD

ate 

The previous business day, taking 

into account holidays. 

date; 

yyyymmdd 
Yes   

EffectiveDate 

Indicative of when the corporate 

actions data is applicable. Also 

known as the “ex-date”. 

date; 

yyyymmdd 

Yes - 

except If 

Status = 

"pending" 

and 
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depending 

on event 

ReferenceDate N/A 
date; 

yyyymmdd 

Not 

currently 

populated 

  

SequenceNumber 

Sequence number for multiple 

actions on a single stock on the 

same date. A value of “1” indicates 

this action should be treated first. 

Sequence number applies to the 

following action types: Dividend, 

Special Dividend, Rights Offering, 

AWF Change - Rebalance, IWF 

Change - Rebalance, Price 

Adjustment, Share Change - 

Rebalance, Index Close Price, 

Index Open Price, AWF Change, 

IWF Change, Share Change, 

Reverse split, Stock Split, Style 

Change Applies only to stock 

events. 

date; 

yyyymmdd 

Not 

currently 

populated 

  

ConstituentName 
The current name of the 

constituent. 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 

NewConstituentNa

me 

The new name of the constituent 

as of the Effective Date. Null if no 

name change. 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Type = 

"name_cha

nge" 

Security specific 

PerformanceId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewPerformanceId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

BloombergTicker 

Constituent’s current Bloomberg 

Ticker, provided on best effort 

basis. Bloomberg ticker may 

contain exactly one space (“ ”). 

The first part must be 1 to 8 

characters and the second part 

must be 1 to 2 characters. 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 
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NewBloombergTick

er 

Constituent’s new Bloomberg 

Ticker as of the EFFECTIVE 

DATE, provided on best effort 

basis. Bloomberg ticker may 

contain exactly one space (“ ”). 

The first part must be 1 to 8 

characters and the second part 

must be 1 to 2 characters. Null if 

no Bloomberg Ticker change. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

CUSIP 

Constituent’s current 9-character 

CUSIP identifier, provided on best 

effort basis. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewCUSIP 

Constituent’s new 9-character 

CUSIP identifier as of the 

EFFECTIVE DATE, provided on 

best effort basis. Null if no CUSIP 

change. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

ISIN 

Constituent’s current 12-character 

ISIN identifier, provided on best 

effort basis. 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 

NewISIN 

Constituent’s new 12-character 

ISIN identifier as of the 

EFFECTIVE DATE, provided on 

best effort basis. Null if no ISIN 

change. 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Type = 

"cusip_isin

_change" 

Security specific 

SEDOL 

Constituent’s current 7-character 

SEDOL, provided on best effort 

basis.  

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewSEDOL 

Constituent’s new 7-character 

SEDOL identifier as of the 

EFFECTIVE DATE, provided on 

best effort basis. Null if no SEDOL 

change.  

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Ticker 

Constituent’s current Cboe 

symbol. Provided on best effort 

basis. 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 

NewTicker Constituent’s new Cboe symbol, 

as of the EFFECTIVE DATE. 

varchar; 

Max. 

If 

CorpAction

Type = 

Security specific 
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Provided on best effort basis. Null 

if no ticker change. 

Length: 

1,000 

"ticker_cha

nge" 

MIC 

Constituent’s current Market 

Identification Code, representing 

the 4-character ISO code of the 

exchange the constituent is traded 

on. 

varchar; 

Max. 

Length: 

1,000 

Yes Security specific 

NewMIC 

Constituent’s new Market 

Identification Code, representing 

the 4-character ISO code of the 

exchange the constituent is traded 

on, as of the EFFECTIVE DATE. 

Null if no MIC change. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SectorId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewSectorId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

IndustryId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewIndustryId N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

GICSSubInd 

Constituent’s current Global 

Industry Classification Standard 

code, comprising of 8 digits. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewGICSSubInd 

Constituent’s new Global Industry 

Classification Standard code, 

comprising of 8 digits as of the 

EFFECTIVE DATE.  Null if no 

GICS code change. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

CountryOfClassifica

tion 
N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 
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NewCountryOfClas

sification 
N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

CountryOfDomicile 

2-character ISO country code that 

is associated with the constituent’s 

current country of domicile. Not 

populated for stock profile 

changes. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewCountryOfDom

icile 

2-character ISO country code that 

is associated with the constituent’s 

new country of domicile as of the 

EFFECTIVE DATE. Not populated 

for stock profile changes. Null if no 

country of domicile change.  

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Region N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

NewRegion N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

TotalOutstandingSh

ares 

The constituent’s current number 

of shares outstanding. Addition to 

an index, value=0 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" 

Security specific 

NewTotalOutstandi

ngShares 

The constituent’s new number of 

shares outstanding as of the 

EFFECTIVE DATE. Deletion from 

an index, value= 0 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

FloatFactor 

Investable weight factor of the 

constituent security in the index, 

representing the free float 

percentage of the security. A value 

of 1 = 100% Free Float. For the 

Amber Calculator, this filed is 1 for 

all securities. Addition to an index, 

value=0 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" 

Security specific 
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NewFloatFactor 

The new Investible Weight Factor 

(IWF) of the stock as of the 

EFFECTIVE DATE. A value of 1 = 

100% Free Float. Deletion from an 

index, value=0. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

WeightAdjustmentF

actor 

Additional weight factor 

adjustments, as needed for 

specific methodologies. For full 

market cap indices, value = 1 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Always 1 Security specific 

NewWeightAdjustm

entFactor 

The new Additional Weight Factor 

(AWF) of the stock as required for 

certain methodologies, as of the 

EFFECTIVE DATE. For 

methodologies not using AWF, the 

value will be 1. For full market cap 

indices, value = 1 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

IndexShares 

The constituent’s current index 

shares. Index shares represents 

the total number of shares 

determined and used by the index 

calculation methodology (i.e. 

SHARES OUSTANDING * IWF * 

AWF). 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" 

Security specific 

NewIndexShares 

The constituent’s new index 

shares as of the EFFECTIVE 

DATE. Index shares represents 

the total number of shares 

determined and used by the index 

calculation methodology adjusted 

for corporate actions (i.e. 

SHARES OUSTANDING * IWF * 

AWF). 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

SharesAdjustmentF

actor 
Number of new shares per old 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

SharesReceived 

For stock splits or rights offerings, 

this represents the ratio of the 

shares received. For example, in a 

3-for-1 stock split, the ratio 

received would be 3. For a 0.1-for- 

Numeric; 

Max. 

Length: 

38; Max. 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 
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1 rights offering, the ratio received 

would be 0.1. 

Decimal 

Places: 14 

SharesHeld 

For stock splits or rights offerings, 

this represents the ratio of the 

shares held. For example, in a 3-

for- 1 stock split, the ratio held 

would be 1. For a 0.1-for-1 rights 

offering, the ratio held would be 1. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

SubscriptionPrice 
Subscription price for rights 

offerings. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Type = 

"rights" 

Security specific 

SubscriptionPriceC

urrency 

Currency of subscription price of 

capital increase. 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Type = 

"rights" 

Security specific 

PriceAdjustmentFa

ctor 
Amount of price adjustment. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

LocalClosePrice 

Latest available price prior to the 

EFFECTIVE DATE adjusted for all 

corporate actions. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Yes Security specific 

NewLocalClosePric

e 

Closing price adjusted for 

corporate actions as of the 

EFFECTIVE DATE. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If Status = 

"confirmed

" and 

depending 

on event 

Security specific 

Currency 

The current 3-character ISO 

currency code in which the closing 

price of the stock is stated. 

varchar; 

Max. 

Length: 

1,000 

Yes   

NewCurrency 
The new 3-character ISO currency 

code in which the closing price of 

the stock is stated as of the 

varchar; 

Max. 

Yes   
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Effective Date. Null if no currency 

code change. 

Length: 

1,000 

FxRate 

Foreign exchange rate to translate 

the local close price to the base 

currency price. This is an entitled 

data point. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

DividendCurrency 

The 3-character ISO currency 

code for the currency the dividend 

is paid in. Field is NULL if there 

are no associated dividends. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

Security specific 

DividendPayDate 
Payment date of cash or special 

dividend. 

date; 

yyyymmdd 

Depending 

on data 

availability 

Security specific 

GrossDividend 

Dividend amount as reported, as 

of the EFFECTIVE DATE. 

Dividend amount will be translated 

to stock currency if dividend 

currency differs from stock 

currency. If the action type is 

Dividend Adjustment (for 

Japanese and Korean equities), 

the dividend amount will be the 

difference between the confirmed 

dividend and any amount 

recognized on the original ex-date. 

Field is NULL if there are no 

dividends as of the EFFECTIVE 

DATE. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

Security specific 

NetDividend 

Net dividend amount, as of the 

EFFECTIVE DATE (after 

subtracting taxes and franking). 

Tax and franking rates used are 

as of ex- date. Dividend amount 

will be translated to stock currency 

if dividend currency differs from 

stock currency. If the action type is 

Dividend Adjustment (for 

Japanese and Korean equities), 

the net dividend amount will be the 

after tax amount of the difference 

between the confirmed dividend 

and any amount recognized on the 

original ex-date. Field is NULL if 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

AND 

Status="co

nfirmed" 

AND Index 

Return 

Type is Net 

Return 

Security specific 
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there are no net dividends as of 

the EFFECTIVE DATE.  

DividendType 
Type of dividend - Regular Cash 

or Special 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

<Regular><Special><

Franked><Pid> 

FrankingRate N/A 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

FrankedAmount 

 A franked dividend is paid with a 

tax credit attached and is 

designed to eliminate the issue of 

double taxation of dividends for 

investors. Basically, it reduces a 

dividend-receiving investor's tax 

burden. Dividends are paid by 

companies to their shareholders 

out of profits. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

Security specific 

FrankingCredit 

 A franking credit, also known as 

an imputation credit, is a type of 

tax credit paid by corporations to 

their shareholders along with their 

dividend payments. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

TaxRate 
Current tax rate. Not populated for 

country of domicile changes. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

AND Index 

Return 

Type is Net 

Return 

Security specific 
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NewTaxRate 

New tax rate as of the 

EFFECTIVE DATE. Not populated 

for country of domicile changes. 

Null if no tax rate change. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

AcquirerName 

Name of the acquiring company in 

a merger/acquisition (M&A), as of 

the EFFECTIVE DATE. Provided 

on a best effort basis. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

AcquirerCompanyTi

cker 
Bloomberg Ticker of acquirer. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

CashAmount 

Cash consideration for 

mergers/acquisitions (M&A). This 

will be in the same Currency as 

price. 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

Not 

currently 

populated 

  

Spin/TargetName 

Name of the M&A target company, 

as of the EFFECTIVE DATE. 

Provided on best effort basis. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SpunOffSecurityNa

me 
Name of spun-off company 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Spin/TargetTicker 

Stock ticker associated with the 

exchange the M&A target 

company is traded on, as of the 

EFFECTIVE DATE. Provided on 

best effort basis. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SpunOffTicker 
Bloomberg Ticker of spun-off 

company 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SpunOffSecurityISI

N 
ISIN of spun-off company 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Type = 

"demerger"  

Security specific 
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SpunOffSecuritySe

dol 
SEDOL of spun-off company. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SpunOffSecurityCu

sip 
CUSIP  of spun-off company. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

SpunOffSecurityCu

rrency 

Currency of the shares of spun-off 

company. 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Type = 

"demerger"  

Security specific 

SpunOffSecurityCo

untryOfIncorporatio

n 

Country of incorporation for spun-

off company. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Spin/TargetPerform

anceId 
N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Spin/TargetMIC 

The Market Identification Code 

representing the 4- character ISO 

Code of the exchange the M&A 

target company is trading on, as of 

the EFFECTIVE DATE. 

varchar; 

Max. 

Length: 

1,000 

If 

CorpAction

Category = 

"spinoff"  

Security specific 

Spin/TargetIsIndex

Co 

YES/NO flag, used to identify if the 

M&A target stock is also a current 

index constituent. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

ReplacementPerfor

manceId 
N/A 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

Comments 
Descriptive commentary 

associated with the event. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

TypeOfTerms 
Terms of the acquisition or spin-off 

event.  

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 
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CashTerms/StockT

erms 

Value for Cash Terms, Cash and 

Stock OR  Cash or Stock. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

CashTermsCurrenc

y 

Currency for Cash Terms, Cash 

and Stock OR  Cash or Stock. 

varchar; 

Max. 

Length: 

1,000 

Not 

currently 

populated 

  

TenderOfferExpirati

onDate 
N/A 

date; 

yyyymmdd 

Not 

currently 

populated 

  

(Expected)Completi

onDate 
N/A 

date; 

yyyymmdd 

Not 

currently 

populated 

  

(Expected)Delisting

Date 
N/A 

date; 

yyyymmdd 

Not 

currently 

populated 

  

FinalDividendAmou

ntInIndexCurrency 

Amount that will be invested into 

the index 

Numeric; 

Max. 

Length: 

38; Max. 

Decimal 

Places: 14 

If 

CorpAction

Category = 

"dividend" 

OR 

"special_di

vidend" 

AND 

Status = 

"confirmed

" 

Security specific 

3 Change history 

Version Update Date 
1.0 Document created June 2016 
1.1 Minor edits April 2017 

1.2 Clarify definition of RBICS data May 2017 

1.3 Re-branding changes and minor edits Nov 2017 

1.4 Re-branding of the indices January 2018 

1.5 New Daily Corporate Action File (DCAF) format  September 2020 

1.6 Updated disclaimer for entity change January 2021 
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Specifications modified for other files, in addition to 
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