
 

 

 

 

 

 

 

 

 

 

 

 

 

 

ONLINE MARKET DATA 

The d-cyphaTrade on line Data Centre  provides the market with 

high standard relevant energy  futures pricing data. It can be 

used  by energy market participants  to benchmark energy 

hedges, conduct Value at Risk (VAR) analysis, and assist in 

mee ting hedge accounting standards.  

Futures Data Products Available:  

1.  Australian Electricity  

2.  New Zealand Electricity  

3.  Thermal Coal  

4.  Victorian Gas  

5.  Renewable Energy Certificates  (currently suspended)  
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Disclaimer This document provides general information only. The information is subject to c hange. It does not constitute financial product advice and readers should seek their own professional advice in assessing the  effect of the information 

on their circumstances. d -cyphaTrade (d -cypha Limited) accepts no liability for errors or omissions, inc luding negligence, or for any damage loss or claim arising from reliance on the information. d -cyphaTrade has no involvement in, and takes 

no responsibility for, the conduct or operation of the financial market operated by Sydney Futures Exchange Limited ( SFE), on which the Australian Electricity Futures Contracts (Contracts) are listed. The SFE is solely responsible for the con duct 

and operation of that financial market. d - cyphaTrade is not a related entity of the SFE. Futures and options trading involves the potential for both profits and losses and only licensed persons can advise on this risk. You should consider 

obtaining independent advice before making any financial decisions. d -cypha Limited, ABN 46 100 426 542, is a New Zealand company registered in  New Zealand under the name Energy Market Services Limited.  Australian Financial Services 

Licence: 305331.  

 

Historical Data: 

By Type -  Futures, Caps, Options, Implied Futures, 

Inter - regional, Trade Log, API, APS and WEPI.  
By state, load, period, year, timeframe.  

Online Strip Price Calculator: 

Available in Basic & Advanced mode. Advance d 

Mode has a batch facility and CSV export 

functionality . 

1.  AUSTRALIAN ELECTRICITY DATA CENTRE 

The d-cyp haTrade  Online Data Centre  enables subscribers to access a 

central data source, containing a comprehensive set of electricity 

futures market data including daily settlement files, historical data and 

a daily trade log for all electricity futures products l isted on the SFE. 

This information is available in a downloadable CSV file, which is 

compatible with a number of analysis software. A charting facility is 

also available online to allow users to view historical price and volume 

fluctuations for a particula r contract  or implied product . 

Available information includes:  

>  Daily Settlement Price files  and Open Interest files  for Futures, Caps 

& Options (available for 10 working days). Th ese file s can be 

received daily by email  or downloaded directly from the web site . 

>  Historical Futures, Caps & Options data (including price , volume  and 

open interest figures) by quarter, state or load for any given period 

of time.  

>  Daily Closing Snapshot files that contain end  of day bids/offers 

prices and  sizes, last traded pric e and volume and more.   

>  Implied Off -Peak, CAL & FIN Year and inter - regional prices for all  

products.  

>  Flash c harting  facility , which allows users to view movements in 

price and volume for a particular contract (or implied product) over 

time (including exp ired contracts).   

>  Flash charting for Options  which allows users to chart options by  

individual strike or all strikes , by settlement volatility, price and 

volume.  

>  A Trade Log which captures all electricity Futures, Caps and Options 

trades by state, transa cted on the SFE since the contracts were 

listed  (Sep 2002 ) , including: quarterly trades, strip trades, OTC 

negotiated Block Trades and EFPs.  This file can be received daily by 

email.  

>  The Online Strip Price Calculator automatically calculates the 

quarterly  futures prices from a strip trade.  

>  Datamine of key market statistics available for each state and 

product type.  

>  Historical Australian Power Indices Data; Eastern Power (EPI) and 

National Power Index (NPI).  

>  Historical Australian Power Strip (APS) data.  

>  Historical Wholesale Electricity Price I ndex (WEPI)  data is also 

available.  

SUBSCRIPTION/BILLING METHOD 

Customers wishing to gain access to the Online Data Centre can 

subscribe via our website by completing an online subscription form 

www.d -cyphatrade.com.au/subscribe . 

The subscriber gains limited  access to the Da ta Centre  for a 30 -day 

period whilst their payment is being processed. Once payment has 

been received in full, d -cyphaTrade will then acti vate the user's Data 

Centre.  

FEES & CHARGES 

Access to the Data Centre will attract the following subscription fees:  

>  Minimum 12 month subscription of $3,995 +GST  

>  Billed in 4 quarterly invoices of $998.75+GST  

FREE DEMONSTRATION 

To receive a free Data Centre demonstration please contact a member 

of the d -cyphaTrade Team on 1800 330 101. Alternatively,  please  visit 

www.d -cyphaTrade.com.au  to  subscribe and start  your free 30 day 

trial period.  

 

 

Historical Charts ï Price and Volume 

By T ype -  Futures, Caps, Options, Implied 

Futures, Inter - regional, API, APS and WEPI.  
By State , load, period, year, timeframe.  

Daily Settlement & Open Interest Files 

-  Futures  

-  Options  

-  Caps 

http://www.d-cyphatrade.com.au/subscribe
http://www.d-cyphatrade.com.au/
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2.  SFE ENERGY PRODUCTS DATA PACKAGES 

d-cyphaTrade have  introduce d new data packages for the latest 

Sydney Futures Exchange (SFE) energy product suite. These products 

cover :  

>  Thermal Coal Futures & Options  

>  NZ Electricity Futures & Options  

>  Victorian Gas Futures 

>  Renewable Energy Certificates Futures & Options (currently 

suspended) 

DATA CENTRE BENEFITS INCLUDE:  

>  15 minute delayed market data  for futures & options prices . 

Subscribers will be able to view up to the minute pricing for all listed 

products and maturities.  

>  Trade ticker and messages on the home page reporting all on -

screen trades, off -market Block trades and EFP transactions. SFE 

Custom a nd Message Board updates also available via email.   

>  Central data source containing a comprehensive set of energy 

futures market data ava ilable i n downloadable CSV file format.  

>  Daily Settlement and Open Interest Files for Futures & Options 

(available for 10 working days) available online and CSV files via 

email.  

>  Historical Futures & Options data (including price , traded volume  

and open in terest figures) by period or region for any given period 

of time.  

>  Historical Charting facility which allows users to view movements in 

price  and volume  over time for a particular contract.  Addition ally, 

options features include charts by individual strike or all strikes, by  

settlement volatility, price and volume.  

PRICING SCHEDULE  

The minimum subscription period for any futures m arket data is 12 

month and invoices will be emailed quarterly.  

For current subscribers to AUS Electricity Data Centre 

Energy Product Annual Price (ex GST)  Quarterly Invoice 

Price (ex GST)  

Thermal Coal $1,500  $375  

NZ Electricity $1,500  $375  

Victorian Gas $1,500  $375  

For non-subscribers to AUS Electricity Data Centre 

Energy Product Annual  Price (ex GST)  Quarterly Invoice 

Price  (ex GST)  

Thermal Coal $1,995  $498.75  

NZ Electricity $1,995  $498.75  

Victorian Gas $1,995  $498.75  

 

 

 

 

 

 

 

 

 

 

Newcastle Coal 15 min 

Delayed Market Prices  

Victorian Gas  15 min 
Delayed Market Prices  

NZ Electricity 15  min 

Delayed Market Prices  

Historical  Charting facility 
shows movements in price 

and volume by contract.  
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3.  AU ELECTRICITY DATA CENTRE & NEM FUTURES 

UPDATER PACKAGE  

d-cyphaTrade and Global Roam have joined forces to provide market 

participants with the NEMFuturesUpdater package.  

The  NEMFuturesUpdater can be your means to automatically update 

your central SQL server or Oracle database with official daily 

settlement prices  for the  d-cypha SFE  Australian Electricity Futures 

Contracts . 

In addition,  this package will include a 12 month subscription to the d -

cyphaTrade online Data Centre.  

HOW DOES IT WORK? 

>  At the end of each business day, d -cyphaTrade provides updates of 

official daily settlement prices (for each of the AUS Electricity 

futures contra cts currently trading).  

>  This data update is then passed over multiple redundant update 

paths across the internet to your copy of the NEMFuturesUpdater.  

>  Your copy of the NEMFuturesUpdater will be running continuously, 

as a service on your server PC, waiti ng for these updates to be 

published.  

>  When new updates are available, they will be processed and added 

to your central SQL server  or Oracle  database, ready for your 

analysis.  

For further information on the NEMFutures Updater please visit 

www.nemfutures.com.au  or  call Global Roam on 1300 762 637.  

PRICING SCHEDULE 

Purchasing the d -cyphaTrade Online Data Centre and 

NEMFuturesUpdater package will incur the following price:  

>  Minimum 12 months @ $4,995+GST . 

To subs cribe to the NEMFuturesUpdater package please visit   www.d -

cyphaTrade.com.au . 

4.  DATA SNAPSHOT PACKAGES

The following Snapshot packages are not continuous for 12 months. 

They are a one -off historical data packa ges available in CSV format.  

a) Settlement File History  

Each file contains a snapshot of the official daily settlement prices for 

a given day for all listed contracts. The AU Electricity data is broken 

into 3 files per day for Futures, Caps and Options. Th is package is also 

available for Open Interest files in the same format.  

b) All -Contracts History  

This package contains each single contracts complete history for all 

products ever listed. The file contains the open, high, low,  bid/offer at 

close,  settleme nt, volume and open interest data for each product on 

a daily basis.  

For a format  sample please go to the d -cyphaTrade website: 

https://d -cyphatrade.com.au/products/data_centre/packa ges.  

PRICING SCHEDULE 

To purchase either Data Snapshot Package the following price applies:  

>  Data Centre Subscribers @ $995+GST.  

>  Non -Subscribers @ $1,995+GST.  

To subscribe either Data package please visit   http://d -

cyphatrade.com.au/purchase .  

 

http://www.nemfutures.com.au/
http://www.d-cyphatrade.com.au/
http://www.d-cyphatrade.com.au/
https://d-cyphatrade.com.au/products/data_centre/packages
http://d-cyphatrade.com.au/purchase
http://d-cyphatrade.com.au/purchase

