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Overview

This document contains a functional description of the ICE data web service. It is meant as a reference guide for developers wishing to integrate with the ICE web service. The document describes the web service functions available as well as the packages.

The first section gives the URL of the ICE data web service.
The second section specifies the packages and their mapping to the web service functions.

The third section of the document lists all available web service functions and describes their input and output parameters and provides example output data.
The fourth section lists the products (instruments) and product groups that are available to be queried via the web service.
Location of the Web Service

The ICE data web service is available on http://www.ice.if5.com/service.asmx
The available functions are listed in section Webservice Functions below and can also be viewed in a browser by going to the above URL.

Web Service Packages
The following subscription packages are available:

	
	Package
	Description
	Type / Group

	P1
	Intraday Service
	Request an intraday snapshot for a group of products (including all delivery months).

Restricted to one call every 30 seconds between xx:xx and xx:xx.
	All futures

	P2
	Markers & Indices Service
	Request a single value for all markers and indices on a daily basis.

Restricted to 5 calls per day between 13:00 and 22:00.
	All Markers and Indices

	P3
	Daily Settlement, Volume & OI Service 
	Request an end of day snapshot of settlement price, volume and OI for a group of products (including all delivery months).

Restricted to 5 calls per day between 13:00 and 22:00.
	All futures

	P4
	Daily EOD Service
	Request an end of day snapshot of open, high, low, settlement, volume, OI for a group of products (including all delivery months).

Restricted to 5 calls per day between 13:00 and 22:00.
	All futures

	P5
	Gas Analyst Service
	P1, P4 but for gas products only.

Restrictions for individual underlying packages apply.
	Gas futures

	P6
	Utility Analyst Service
	P1, P4 but for utility products only.

Restrictions for individual underlying packages apply.
	Utility futures

	P7
	Oil Analyst Service
	P1, P4 but for oil products only.

Restrictions for individual underlying packages apply.
	Oil futures

	P8
	Emissions Analyst Service
	P1, P4 but for emissions products only.

Restrictions for individual underlying packages apply.
	Emission futures

	P9
	Daily EOD Service With Spreads
	Request an end of day snapshot of open, high, low, settlement, volume, OI for a group of products (including all delivery months and all spread markets/products).

Restricted to 5 calls per day between 13:00 and 22:00.
	All futures, including spread markets


Web Service Package Matrix
	
	Intraday Futures Snapshot
	Intraday Markers & Indexes
	End of Day Settlement, Volume & Open Interest
	End of Day Open, High, Low, Settlement, Volume & Open Interest
	End of Day Open, High, Low, Settlement, Volume & Open Interest PLUS Spreads

	Package P1
	A
	
	
	
	

	Package P2
	
	A
	
	
	

	Package P3
	
	
	A
	
	

	Package P4
	
	
	
	A
	

	Package P5
	G
	
	
	G
	

	Package P6
	U
	
	
	U
	

	Package P7
	O
	
	
	O
	

	Package P8
	E
	
	
	E
	

	Package P9
	
	
	
	
	A


A = All available Markets
G = Gas Markets
E = Emissions Markets
U = Utility Markets
O = Oil Markets
Web Service Functions

This section gives a list of all web service functions that are available as well as details about which package allows access to which web service function.

Every web service function expects a valid security token to identify that the request was made from an authorized subscriber. Most web service functions also expect a ‘Product Code’ (unique identifier for a product such as Brent Crude Futures) or a ‘Product Group ID’ identifying a group of products. The product codes and group IDs are listed in the ‘Product Grouping’ section of this document.

All web service functions will exclude spread markets, apart from the case where function W1 (eod snapshot) is requested by a user permissioned for package P9 (Daily EOD Service With Spreads).
	W1
	GetEODSnapshotForProductGroupID

	Package
	P3, P4, P5, P6, P7, P8

	Inputs
	String SecurityToken

String ProductGroupID 
          [0=All, 1=Gas, 2=Utility, 3=Oil, 4=Emissions]

	Outputs
	P3

P4

P5

P6

P7

P8

String ICEMarketID

X

X

X

X

X

X

String ProductCode

X

X

X

X

X

X

String ProductGroupID

X

X

1

2

3

4

String DeliveryMonth

X

X

X

X

X

X

String TimeStamp

X

X

X

X

X

X

Double OpenPrice

X

X

X

X

X

Double CurrentDailyHigh

X

X

X

X

X

Double CurrentDailyLow

X

X

X

X

X

Double SettlementPrice

X

X

X

X

X

X

String SettlementDate

X

X

X

X

X

X

Double PreviousOpenInterest

X

X

X

X

X

X

Double CurrentCumulativeVolume

X

X

X

X

X

X



	Sample Output
	<?xml version="1.0" encoding="utf-8" ?> 

<ArrayOfEODSnapshot>

<EODSnapshot>

  <ICEMarketID>460005</ICEMarketID> 

  <ProductCode>WBS</ProductCode> 

  <ProductGroupID>3</ProductGroupID> 

  <DeliveryMonth>Feb07</DeliveryMonth> 

  <TimeStamp>13:46:51</TimeStamp> 

  <OpenPrice>0</OpenPrice> 

  <CurrentDailyHigh>61.43</CurrentDailyHigh> 

  <CurrentDailyLow>61.14</CurrentDailyLow> 

  <SettlementPrice>0</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>40223</PreviousOpenInterest> 

  <CurrentCumulativeVolume>2081</CurrentCumulativeVolume> 

  </EODSnapshot>

<EODSnapshot>

  <ICEMarketID>197120</ICEMarketID> 

  <ProductCode>GAS</ProductCode> 

  <ProductGroupID>3</ProductGroupID> 

  <DeliveryMonth>Nov07</DeliveryMonth> 

  <TimeStamp>11:55:02</TimeStamp> 

  <OpenPrice>0</OpenPrice> 

  <CurrentDailyHigh>0</CurrentDailyHigh> 

  <CurrentDailyLow>0</CurrentDailyLow> 

  <SettlementPrice>0</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>954</PreviousOpenInterest> 

  <CurrentCumulativeVolume>0</CurrentCumulativeVolume> 

  </EODSnapshot>

… other eod snapshots …

</ArrayOfEODSnapshot>

	Description
	Outputs multiple rows looping over all products in a group of products defined by the product group ID. For each product it loops over all delivery months, i.e. all markets belonging to that product.

This function will return a subset of data based on user permissions, so for instance a user subscribing to package P3 will receive blank entries for the CurrentDailyHigh etc.

Notes

· This function should only be called at the end of the trading day. Calling this function before the settlement price is available will return blank values for SettlementPrice.
· OpenInterest contains the value for the previous trading day. 

· High, Low and Volume figures will update throughout the day and final figures will be shown once the market has closed.

· All values returned by this function are sourced from the ICE API feed on the current day. If the ICE API has not published any values for the current day, then fields returned will be blank.

· SettlementPrice contains the price for the current trading day if this is available on the API. If the price is not available, then the field contains the previous settlement price from the historical data warehouse (published by the API on the previous day).
· SettlementDate contains the date to which the settlement price refers. It is sourced from the API or if the value is not available from the historical data warehouse.

	
	Available for                         Futures √       Indices x       Markers x


	W2
	GetIntradaySnapshotForProductGroupID

	Package
	P1, P5, P6, P7, P8

	Inputs
	String SecurityToken

String ProductGroupID 
           [0=All, 1=Gas, 2=Utility, 3=Oil, 4=Emissions]

	Outputs
	P1

P5

P6

P7

P8

String ICEMarketID

X

X

X

X

X

String ProductCode

X

X

X

X

X

String ProductGroupID

X

1

2

3

4

String DeliveryMonth

X

X

X

X

X

String TimeStamp

X

X

X

X

X

Double LastTradePrice

X

X

X

X

X

Double LastTradeVolume

X

X

X

X

X

Double OpenPrice

X

X

X

X

X

Double CurrentDailyHigh

X

X

X

X

X

Double CurrentDailyLow

X

X

X

X

X

Double SettlementPrice

X

X

X

X

X

String SettlementDate

X

X

X

X

X

Double PreviousOpenInterest

X

X

X

X

X

Double CurrentCumulativeVolume

X

X

X

X

X



	Sample Output
	<?xml version="1.0" encoding="utf-8" ?> 

<ArrayOfIntradaySnapshot>

<IntradaySnapshot>

  <ICEMarketID>216714</ICEMarketID> 

  <ProductCode>BRN</ProductCode> 

  <ProductGroupID>254</ProductGroupID> 

  <DeliveryMonth>Feb07</DeliveryMonth> 

  <TimeStamp>13:54:32</TimeStamp> 

  <LastTradePrice>61.3</LastTradePrice> 

  <LastTradeVolume>2</LastTradeVolume> 

  <OpenPrice>61.15</OpenPrice> 

  <CurrentDailyHigh>61.56</CurrentDailyHigh> 

  <CurrentDailyLow>61.15</CurrentDailyLow> 

  <SettlementPrice>61</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>135816</PreviousOpenInterest> 

  <CurrentCumulativeVolume>7626</CurrentCumulativeVolume> 

  </IntradaySnapshot>

- <IntradaySnapshot>

  <ICEMarketID>216715</ICEMarketID> 

  <ProductCode>BRN</ProductCode> 

  <ProductGroupID>254</ProductGroupID> 

  <DeliveryMonth>Jan07</DeliveryMonth> 

  <TimeStamp>13:54:32</TimeStamp> 

  <LastTradePrice>60.16</LastTradePrice> 

  <LastTradeVolume>1</LastTradeVolume> 

  <OpenPrice>60</OpenPrice> 

  <CurrentDailyHigh>60.39</CurrentDailyHigh> 

  <CurrentDailyLow>60</CurrentDailyLow> 

  <SettlementPrice>60</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>142959</PreviousOpenInterest> 

  <CurrentCumulativeVolume>13855</CurrentCumulativeVolume> 

</IntradaySnapshot>

… other intraday snapshots …

</ArrayOfIntradaySnapshot>

	Description
	Outputs multiple rows looping over all products in a group of products defined by the market type. For each product it loops over all delivery months for the product, i.e. all markets belonging to that product.
This function will return a subset of data based on package and ProductGroupID supplied, a P5 (Gas) package user will only get products returned for which the ProductGroupID = 1 (Gas). 

Notes

· Data shown is 10 minutes delayed

· Previous Open Interest is the value for the previous trading day and comes from the ICE API during the current day.

· All values returned by this function, except for SettlementPrice and SettlementDate, are sourced from the ICE API feed on the current day. If the ICE API has not published any values for the current day, then fields returned will be blank. 
· SettlementPrice contains the price for the current trading day if this is available on the API. If the price is not available, then the field contains the previous settlement price from the historical data warehouse (published by the API on the previous day).
· SettlementDate contains the date to which the settlement price refers. It is sourced from the API or if the value is not available from the historical data warehouse.

	
	Available for                         Futures √       Indices x       Markers x


	W3
	GetIntradaySnapshotForProductCode

	Package
	P1, P5, P6, P7, P8 

	Inputs
	String SecurityToken

String ProductCode

	Outputs
	P1

P5

P6

P7

P8

String ICEMarketID

X

X

X

X

X

String ProductCode

X

X

X

X

X

String ProductGroupID

X

1

2

3

4

String DeliveryMonth

X

X

X

X

X

String TimeStamp

X

X

X

X

X

Double LastTradePrice

X

X

X

X

X

Double LastTradeVolume

X

X

X

X

X

Double OpenPrice

X

X

X

X

X

Double CurrentDailyHigh

X

X

X

X

X

Double CurrentDailyLow

X

X

X

X

X

Double SettlementPrice

X

X

X

X

X

Double SettlementDate

X

X

X

X

X

Double PreviousDayOpenInterest

X

X

X

X

X

Double CurrentCumulativeVolume

X

X

X

X

X



	Sample Output
	<?xml version="1.0" encoding="utf-8" ?> 

<ArrayOfIntradaySnapshot>

<IntradaySnapshot>

  <ICEMarketID>216714</ICEMarketID> 

  <ProductCode>BRN</ProductCode> 

  <ProductGroupID>254</ProductGroupID> 

  <DeliveryMonth>Feb07</DeliveryMonth> 

  <TimeStamp>13:54:32</TimeStamp> 

  <LastTradePrice>61.3</LastTradePrice> 

  <LastTradeVolume>2</LastTradeVolume> 

  <OpenPrice>61.15</OpenPrice> 

  <CurrentDailyHigh>61.56</CurrentDailyHigh> 

  <CurrentDailyLow>61.15</CurrentDailyLow> 

  <SettlementPrice>61</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>135816</PreviousOpenInterest> 

  <CurrentCumulativeVolume>7626</CurrentCumulativeVolume> 

  </IntradaySnapshot>

- <IntradaySnapshot>

  <ICEMarketID>216715</ICEMarketID> 

  <ProductCode>BRN</ProductCode> 

  <ProductGroupID>254</ProductGroupID> 

  <DeliveryMonth>Jan07</DeliveryMonth> 

  <TimeStamp>13:54:32</TimeStamp> 

  <LastTradePrice>60.16</LastTradePrice> 

  <LastTradeVolume>1</LastTradeVolume> 

  <OpenPrice>60</OpenPrice> 

  <CurrentDailyHigh>60.39</CurrentDailyHigh> 

  <CurrentDailyLow>60</CurrentDailyLow> 

  <SettlementPrice>60</SettlementPrice> 

  <SettlementDate>21-Nov-06</SettlementDate> 

  <PreviousOpenInterest>142959</PreviousOpenInterest> 

  <CurrentCumulativeVolume>13855</CurrentCumulativeVolume> 

</IntradaySnapshot>

… other intraday snapshots …

</ArrayOfIntradaySnapshot>

	Description
	Outputs multiple rows looping over all delivery months for the passed in product, i.e. all markets belonging to that product.

This function will return a subset of data based on package, a P5 (Gas) package user can only request products for which the ProductGroupID = 1 (Gas).

Notes

· Data shown is 10 minutes delayed.
· Previous Open Interest is the value for the previous trading day and comes from the ICE API during the current day.
· All values returned by this function, except for SettlementPrice and SettlementDate, are sourced from the ICE API feed on the current day. If the ICE API has not published any values for the current day, then fields returned will be blank. 

· SettlementPrice contains the price for the current trading day if this is available on the API. If the price is not available, then the field contains the previous settlement price from the historical data warehouse (published by the API on the previous day).

· SettlementDate contains the date to which the settlement price refers. It is sourced from the API or if the value is not available from the historical data warehouse.

	
	Available for                         Futures √       Indices x       Markers x


	W4
	GetValueForAllMarkersAndIndices

	Package
	P2

	Inputs
	String SecurityToken



	Outputs
	String ICESymbol

String ProductCode
String ProductGroupID
String ShortName
String DeliveryMonth
String PublishDate
Double Value

	Description
	Outputs a single row for each marker and index.

	
	Available for                         Futures x       Indices √       Markers √


	W5
	GetListOfProducts

	Package
	P1, P2, P3, P4, P5, P6, P7, P8

	Inputs
	String SecurityToken


	Outputs
	String ProductCode
String ProductName
String ProductGroupID


	Sample Output
	<?xml version="1.0" encoding="utf-8" ?>

<ArrayOfListOfProducts>

<ListOfProducts>

  <ProductCode>GWM</ProductCode> 

  <ProductName>Natural Gas Futures</ProductName> 

  <ProductGroupID>1</ProductGroupID> 

</ListOfProducts>

<ListOfProducts>

  <ProductCode>BPM</ProductCode> 

  <ProductName>UK Baseload Futures</ProductName> 

  <ProductGroupID>2</ProductGroupID> 

</ListOfProducts>

… other products …
</ArrayOfListOfProducts>

	Description
	Outputs a single row of instrument meta (reference) data for each product. In particular it returns the ProductCode and the ProductGroupID, which are used as inputs to some of the other web service functions. Calling this function establishes which products are available via the web service.

This function will return a subset of data based on package, a P5 (Gas) package user will only obtain products for which the ProductGroupID = 1 (Gas).

	
	Available for                         Futures √       Indices x       Markers x


Product Grouping
The web service provides data on the ICE products shown below. The permissioning model is based on groups of products as well as on the data fields provided – see section on Web service Packages above.
	Product Name
	Product Code (symbol)
	Product ID
	Type
	Group Name
	Group ID

	WTI Crude Futures
	WBS
	425
	Future
	Oil
	3

	RBOB Gasoline Futures
	UHU
	495
	Future
	Oil
	3

	Heating Oil Futures
	UHO
	491
	Future
	Oil
	3

	Brent Crude Futures
	BRN
	254
	Future
	Oil
	3

	Gas Oil Futures
	GAS
	253
	Future
	Oil
	3

	Natural Gas Futures
	GWM
	236
	Future
	Utility
	2

	UK Baseload Futures
	BPM
	298
	Future
	Utility
	2

	UK Peak Futures
	PPM
	300
	Future
	Utility
	2

	ICE Rott Coal Futures
	ATR
	517
	Future
	Utility
	2

	ICE Rich Bay Coal Futures
	ATW
	519
	Future
	Utility
	2

	ECX CFI Futures
	ECF
	390
	Future
	Emissions
	4

	Brent Futures Index
	BRN_I
	
	Index
	Oil
	3

	Brent Futures Markers
	BRN_M
	
	Marker
	Oil
	3

	Brent Weighted Avg
	BRN_I
	
	WA
	Oil
	3

	Gas Oil Marker
	GAS_M
	
	Marker
	Oil
	3

	Gas Oil Weighted Avg
	GAS_I
	
	WA
	Oil
	3

	Natural Gas Index
	GWM_I
	
	Index
	Gas
	1

	UK Power Base Index
	BPM_I
	
	Index
	Utility
	2

	UK Power Base WA
	BPM_I
	
	WA
	Utility
	2

	UK Power Peak Index
	PPM_I
	
	Index
	Utility
	2

	UK Power Peak WA
	PPM_I
	
	WA
	Utility
	2

	ECX CFI Futures Index
	ECF_I
	
	Index
	Emissions
	4

	ECX CFI Futures Markers
	ECF_M
	
	Marker
	Emissions
	4

	Brent Futures spread
	BRN
	258
	Future
	Oil
	3

	Brent futures Settlement
	BRN
	257
	Future
	Oil
	3

	Gasoil futures Spread
	GAS
	256
	Future
	Oil
	3

	Gasoil futures settlement
	GAS
	255
	Future
	Oil
	3

	WTI futures Spread
	WBS
	427
	Future
	Oil
	3

	WTI futures settlement
	WBS
	426
	Future
	Oil
	3

	Heating Oil Futures Spread
	UHO
	492
	Future
	Oil
	3

	Heating Oil Futures Settlement
	UHO
	493
	Future
	Oil
	3

	RBOB Gasoline Futures Spread
	UHU
	496
	Future
	Oil
	3

	RBOB Gasoline Futures Settlement
	UHU
	497
	Future
	Oil
	3

	ICE Rotterdam Coal Futures Spread
	ATR
	518
	Future
	Utility
	2

	ICE Richards Bay Coal Futures Spread
	ATW
	520
	Future
	Utility
	2

	ICE UK Natural Gas Futures Spread
	GWM
	237
	Future
	Utility
	2

	ICE UK Base Electricity Futures Spread
	BPM
	299
	Future
	Utility
	2

	ICE UK Peak Electricity Futures Spread
	PPM
	301
	Future
	Utility
	2


Note for users of the webservice who also use the ICE API: The product IDs listed in the above table and used in the ICE data web service backend are product IDs also available on the ICE API. The group IDs listed above are only on the ICE data webservice described in this document, not on the ICE API.
All web service functions will exclude spread markets, apart from the case where function W1 (eod snapshot) is requested by a user permissioned for package P9 (Daily EOD Service With Spreads).
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