Description on how to download Option Data and Option Greeks from Optionistics:
Method:

Optionistics provides free EOD option chains and corresponding Greeks for the latest trading day. Optionistics subscribers can also get historical EOD data. 

http://www.optionistics.com/f/option_chains
Since the call and put data on this web page are presented in straddle format, the Find routine is not symmetrical for call and put. We need to separate call and put data in separate ticker lists.

Greeks are not captured in MetaStock format. Only Personalized Text format can be used. It is recommended to use .csv format. We will also use a different config file, config_SD.cfg, to define the output format.
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SYMBOL  RANGE ‘CHAIN TYPE EXPIRATION STRIKE  OPTION TYPE ‘GREEKS
Al v| [calls&Puts v| [AllExpirations v Standard v [Go] [Cear
Symbol Name Implied Vol Historical Vol Price Change
HPX( HEWLETT-PACKARD CO 0.681 0.409 30.46 -1.25

November 22, 2008 - Puts
Symbol

November 22, 2008 - Call

Bid Ask Price TPrice Volume
ol Delta Thets Vega Gamma

Ask  Price TPrice Volume  OI NS
Vol Delta Theta Vega Gamma Rho
HPOKD 10.30 11.60 12.00 1048 0 32 §
2.5415 0.5158 -0.1223 0.0066 0.0145 0.0032
HPOKS  7.80 8.10 820 7.98 28 63 S
0.8671 0.5958 -0.0072 0.0006 0.0038 0.0043
HPOKE 530 560 720 548 0 136 S
0.5830 0.5544 -0.0067 0.0007 0.0072 0.0048
HPOKT ~ 3.20 3.40 350 3.01 118 1289 S
HPOKE

No data
Grasks could not b computed
000 005 005 003 0 2% s
1.0465 -0.0151 -0.0120 0.0016 _0.0086 -0.0001
000 010 005 000 541 2871 S
0.8148 -0.0348 -0.0189 0.0032 _0.0224 -0.0002
030 035 030 002 894 13567 S
0.8167 -0.1666 -0.0612 0.0105 _0.0725 -0.0010
105 115 080 047 3247 11314 S
0.7508 -0.4204 -0.0917 0.0165 _0.1173 -0.0027
250 270 245 213 2847 13715 S
rar b nET b h7rA Doias 01054 -0 ooas

0.8257 0.8317 -0.0661 0.0106 0.0724 0.0042
145 160 225 095 1092 716 S
0.7660 0.5814 -0.0925 0.0165 0.1210 0.0031
HPOKZ 050 0.60 065 0.2 970 4024 S
e




Set-up:

1. Copy the following line and append to your existing “mywebserver.txt” if it is not already there, or simply substitute it with the attached “mywebserver.txt”.

Optionistics_Call_D,http://www.optionistics.com/f/option_chains?range=-1&putcall=-1&expiry=-1&strike=0&nonstd=0&greeks=1&form=0&sub=0&lock=0&v=1&parm=0&symbol=SSSS&submit=GO,D1,Optionistics_call_D1.fmt

Optionistics_Put_D,http://www.optionistics.com/f/option_chains?range=-1&putcall=-1&expiry=-1&strike=0&nonstd=0&greeks=1&form=0&sub=0&lock=0&v=1&parm=0&symbol=SSSS&submit=GO,D1,Optionistics_put_D1.fmt
2. Store the “Optionistics_call_D1.fmt” and the “Optionistics_put_D1.fmt” files in the “fmt” subfolder.
3. Store the “config_SD.cfg” file in the program file folder.
4. Create “Optionistics_Call_D.tic” and the “Optionistics_Put_D.tic” as shown below. You may link the two lists together for single download. 
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Data Download:
Just run the two ticker lists at the end of the day. Take note to use the Personalized Format.

