CryptoDataDownload — Complete Data & API Catalog

GENERATED 2026-06-12 - FROM THE LIVE API SCHEMA + THE DAILY DATA-AVAILABILITY MANIFEST - HTTPS://API.CRYPTODATADOWNLOAD.COM

One structured reference covering every REST endpoint, dataset, coverage window, resolution, rate limit, and subscription
plan. The plan model is deliberately simple: one API plan covers every endpoint listed here; Plus+ covers the
member download library and web dashboards. REST only — there is no WebSocket; near-real-time families (funding,
options snapshots) update on schedule and are marked LIVE.

Subscription plans

PLAN PRICE ACCESS LIMITATIONS

Free $0 Public CSV downloads (daily OHLCV across major exchanges), API documentation, data-availability catalog. No API token. Anonymous web rate limit 120/hour.

Plus+ $39.99 / Full premium CSV download library + member web dashboards (options strike heatmap, risk profiles, COT tracker, strategy builder). No Web/dashboard product — REST API requires the API plan.
mo programmatic API.

API $79.99 / Full REST API: every endpoint in this catalog — all historical OHLCV (to 1-minute), tick bars, options analytics, Greeks, funding rates, open Rate limits below. 2,000 records/response on data endpoints,
mo interest, risk metrics, 22 pre-computed ML features, on-chain data. JSON / CSV / XLSX response formats. 5,000 on risk endpoints (page with date params).

Plus+ & API $99.99 / Everything in Plus+ and API on one subscription. Same API rate limits as the API plan.

bundle mo

Enterprise / on Custom datasets, bulk historical exports, raised rate limits, bespoke aggregations. Existing custom-data clients are served today — contact Per agreement.

custom request support@cryptodatadownload.com.

Rate limits (per token - HTTP 429 with Retry-After)

LIMIT RATE APPLIES TO
Anonymous 120 / hour No token — catalog browsing only
Burst 60 / minute Per token — short-window spike protection
Sustained 10,000 / day Per token — rolling 24h budget
Minute endpoints 100 / hour Only requests with ?interval=1m (egress-protected)
Heavy endpoints 100 / hour Futures metrics, tick, basis (compute-protected)
Records / response 2,000 data / 5,000 risk Page with start/end date parameters
Policies
Historical retention Full depth retained permanently — no rolling window. Binance spot history reaches back to 2017; Deribit options chains to 2019 listings; nothing is truncated as it ages.
Finest historical 1-minute OHLCV bars (REST, full history). Tick-window aggregates via the Binance tick endpoint. Deribit order-book quote snapshots at 60-second cadence (2025-12-31 onward).
resolution
Raw vs aggregated Both. Raw layers (per-trade options prints, per-instrument chains, tick bars) and aggregated/derived layers (summaries, analytics, ML features) are separate endpoint families.
Real-time REST polling, not streaming — there is no WebSocket. Cadence by family: funding rates hourly (same-day), most analytics and on-chain daily (UTC), options chain snapshots intra-day. Datasets marked LIVE in the

catalog update on schedule automatically.

Delivery formats JSON (default), CSV, XLSX per request via ?return=. Bulk CSV downloads via the member download library.
Plan-to-endpoint Deliberately simple: ONE API plan covers every REST endpoint in this catalog today. Plus+ covers the web download library + dashboards. No per-endpoint upsells inside the API plan.
mapping

Coverage by category

CATEGORY AVAILABLE WHERE / NOTES

OHLCV data Yes Binance spot/UM/CM (1m/1h/4h/1d, 2017—), Bitstamp, Gemini, Deribit options OHLCV; public daily CSVs
Tick data Yes Binance tick-window bars (REST); minute bars full-history

Trade data Yes Trade summaries, large-trade detection, volume profiles; Deribit per-trade options prints with Greeks
Order book data Partial Deribit options order-book snapshots (60s cadence, bid/ask/IV/Greeks/Ol, 2025-12-31—). No spot L2/L3
Futures data Yes Binance UM/CM OHLCV, UM metrics (OI, long/short ratios, taker flow, 5-min), basis term structure
Options data Yes — flagship Deribit full chains (2019—), per-trade Greeks, IV surface, term structure, skew, GEX, vol cone, IV-RV, pin candidates, max-pain, unusual activity; Binance options OHLCV/IV/OI
Funding rates Yes Binance + Bybit + OKX per-venue history + aligned cross-venue join with spreads (hourly, same-day)

Open interest Yes Binance futures metrics (5-min OI), options OI by strike/maturity/instrument, OI-change ML features
Liquidations No On the roadmap (cross-venue aggregation); not currently served

Long/short ratios Yes Binance UM top-trader account + position ratios, taker buy/sell volume ratio (5-min)

ETF data No Not covered



CATEGORY
Stablecoin data
On-chain data

Whale activity
Exchange flows
Market breadth
Correlation data

Risk metrics
Quantitative analytics

Machine-learning
features

Historical data

Real-time data

AVAILABLE
No
Yes
Yes

Partial

Yes

Yes — unique

Yes

Partial

Datasets (93)

WH

/ NOTES

Not covered (roadmap)

BTC + ETH: mempool/fees, gas history, tx aggregates, blocks, supply, marketcap (2014—)

On-chain whale activity features (BTC+ETH) + large-trade detection on exchange flow

ETH exchange wallet reserves + net flows (labeled addresses, 5 exchanges). BTC flows not yet

% above MA50/100/200 (2017—), advance/decline, 52-week highs/lows

Rolling cross-asset correlations, top-30 universe, 5 windows

VaR (parametric + historical), CVaR, drawdown/underwater, portfolio VaR, realized vol (4 estimators x 6 windows), regime labels

Vol cone, IV-RV spread, variance risk premium, term structure, dealer GEX, basis, technical indicators

22 pre-computed features in 6 families: cross-sectional ranks/momentum/beta, microstructure OFI, options-implied, futures positioning, macro (yield-curve PCA, COT z-scores), regime +

anomaly detection

Full-depth, gapless; per-dataset coverage dates in this catalog

REST polling; hourly funding, intra-day options snapshots, daily analytics. No WebSocket

DATASET

CATEGORY

DESCRIPTION

EXCHANGE
/ SOURCE

ASSET COVERAGE

HISTORY
FROM

HISTORY
T0

RESOLUTION

UPDATE
CADENCE

Binance Fut Cm fut_cm Per-symbol daily OHLCV from Binance fut cm. binance 146 symbols 2020-01-01 LIVE 1day daily API
Daily OHLCV (AAVEUSD_PERP, ($79.99/mo)
ADAUSD_ 200925,
ADAUSD_ 201225,
ADAUSD_210326...)
Binance Fut Cm fut_cm Per-symbol hourly OHLCV from Binance fut cm. binance 146 symbols 2020-01-01 LIVE 1h hourly API
Hourly OHLCV (AAVEUSD_PERP, ($79.99/mo)
ADAUSD_ 200925,
ADAUSD_201225,
ADAUSD_ 210326...)
Binance Fut Cm fut_cm Per-symbol minute OHLCV from Binance fut cm. binance 146 symbols 2020-01-01 LIVE 1min minute API
Minute OHLCV (AAVEUSD_PERP, ($79.99/mo)
ADAUSD_ 200925,
ADAUSD_ 201225,
ADAUSD_ 210326...)
Binance Fut Um fut_um Per-symbol daily OHLCV from Binance fut um. binance 776 symbols (0GUSDT, 2019-09-08 LIVE 1day daily API
Daily OHLCV 1000000BOBUSDT, ($79.99/mo)
1000000MOGUSDT,
1000BONKUSDC...)
Binance Perpetual fut_um.funding Per-symbol funding rate ticks (8h interval) from binance 29 symbols (AAVEUSDT, 2019-09-08 LIVE 8h 8h API
Funding Rates Binance USDS-M perpetuals. ADAUSDT, AVAXUSDT, ($79.99/mo)
BCHUSDT...)
Binance Fut Um fut_um Per-symbol hourly OHLCV from Binance fut um. binance 740 symbols (0GUSDT, 2019-01-01 LIVE 1h hourly APT
Hourly OHLCV 1000000BOBUSDT, ($79.99/mo)
1000000MOGUSDT,
1000BONKUSDC...)
Binance USDS-M fut_um.metrics Per-symbol 5-minute aggregates from Binance UM binance 820 symbols (0GUSDT, 2020-01-01 LIVE 1day daily API
Futures Metrics (OI Futures: open interest, top-trader long/short ratios, 1000000BOBUSDT, ($79.99/mo)
/ long-short / taker taker buy/sell volume ratio. 1000000MOGUSDT,
flow) 1000BONKUSDC...)
Binance Fut Um fut_um Per-symbol minute OHLCV from Binance fut um. binance 776 symbols (0GUSDT, 2019-01-01 LIVE 1min minute APT
Minute OHLCV 1000000BOBUSDT, ($79.99/mo)
1000000MOGUSDT,
1000BONKUSDC...)
Binance Options options.block_trades 5-min block trade prints from binance 3 symbols (BNBUSDT, 2026-01-01 LIVE 5min 5min API
Block Trades /eapi/vi/blockTrades. BTCUSDT, ETHUSDT) ($79.99/mo)
Binance Options options.exercise Daily exercise records from binance 18 symbols (2026-05-25, 2026-01-01 LIVE 1day daily APT
Exercise History /eapi/v1/exerciseHistory, partitioned by expiry 2026-05-26, 2026-05-27, ($79.99/mo)
date. 2026-05-28...)
Binance Options options.iv Per-contract IV, greeks, OI, bid/ask snapshots for binance 6 symbols (BNBUSDT, 2026-01-05 LIVE 1min minute API
Implied Volatility active Binance option contracts. EAPI-sourced; BTCUSDT, DOGEUSDT, ($79.99/mo)
(per-minute minute interval. ETHUSDT...)
snapshots)
Binance Options options.klines Per-contract daily OHLCV derived from hourly binance 6 symbols (BNB, BTC, 2025-12-15 LIVE 1day daily API
Daily OHLCV Kklines, Deribit-aligned schema. DOGE, ETH...) ($79.99/mo)
(klines)
Binance Options options.klines Per-contract hourly OHLCV from /eapi/v1/klines, binance 6 symbols (BNB, BTC, 2025-12-15 LIVE 1h hourly API
Hourly OHLCV dedup'd to a clean 1h rolling silver layer. DOGE, ETH...) ($79.99/mo)
(klines)
Binance Options OI options.oi Daily call/put OI aggregations across instrument, binance 6 symbols (BNB, BTC, 2026-04-14 LIVE 1day daily APT
Summary (totals + maturity, and underlying. DOGE, ETH...) ($79.99/mo)
by-maturity + by-
instrument)
Binance Spot Daily spot Per-symbol daily OHLCV from Binance spot. binance 1102 symbols (1INCHBTC, 2017-01-01 LIVE 1day daily Public (free)
OHLCV 1INCHBUSD, 1INCHUSDT,
AAVEBNB...)
Binance Spot spot Per-symbol hourly OHLCV from Binance spot. binance 1102 symbols (1INCHBTC, 2017-01-01 LIVE 1h hourly Public (free)
Hourly OHLCV 1INCHBUSD, 1INCHUSDT,
AAVEBNB...)
Binance Spot spot Per-symbol minute OHLCV from Binance spot. binance 1102 symbols (1INCHBTC, 2017-01-01 LIVE 1min minute Public (free)
Minute OHLCV 1INCHBUSD, 1INCHUSDT,
AAVEBNB...)
Binance Spot Trade spot.trade_summary Per-symbol daily and hourly trade summary binance 1 symbols 2019-09-08 LIVE 1day daily API

Summary aggregates (VWAP, buy/sell split, large trades, ($79.99/mo)

volume profile, flow imbalance).



EXCHANGE HISTORY HISTORY UPDATE

DATASET CATEGORY DESCRIPTION / SOURCE ASSET COVERAGE FROM To RESOLUTION CADENCE
Bitstamp Spot spot Per-symbol daily OHLCV from Bitstamp spot. bitstamp 365 symbols (AAVEBTC, 2011-09-13 LIVE 1day daily Public (free)
Daily OHLCV AAVEEUR, AAVEUSD,

ADABTC...)
Bitstamp Spot spot Per-symbol hourly OHLCV from Bitstamp spot. bitstamp 365 symbols (AAVEBTC, 2011-09-13 LIVE 1hour hourly Public (free)
Hourly OHLCV AAVEEUR, AAVEUSD,

ADABTC...)
Bitstamp Spot spot Per-symbol minute OHLCV from Bitstamp spot. bitstamp 379 symbols (1INCHEUR, 2011-09-13 LIVE 1min minute Public (free)
Minute OHLCV 1INCHUSD, AAVEBTC,

AAVEEUR...)
Layer-1 Blocks blocks Daily aggregates from AWS Public Blockchain Data blockchain 2 symbols 2009-01-03 LIVE 1day daily API
(BTC + ETH) — block-level metrics for BTC and ETH. ($79.99/mo)
ETH Contract contracts Daily aggregates of Ethereum contract deployments blockchain 1 symbols 2015-07-30 LIVE 1day daily API
Aggregates + activity. ($79.99/mo)
Bybit Perpetual fut.funding Per-symbol funding rate ticks from Bybit bybit 10 symbols 2020-10-21 LIVE 8h 8h API
Funding Rates perpetuals. Bybit's REST API is geo-restricted from ($79.99/mo)

US AWS regions; historical backfill requires an eu-
west-1 Lambda (planned).

Market Breadth breadth Cross-CEX advance-decline + MA-tracking breadth cdd 2 symbols 2017-01-01 LIVE 1day daily APT
Indicators metrics. ($79.99/mo)

Futures Basis Term feature.futures Per-symbol perp basis vs dated futures term cdd 10 symbols 2020-01-31 LIVE 1day daily API
Structure structure. ($79.99/mo)

Macro Yield feature.macro US Treasury yield curve spreads by category (e.g. cdd 17 symbols 2000-01-01 LIVE 1day daily API
Spreads 2y10y, 3m10Y). ($79.99/mo)

Anomaly Score feature.ml Per-symbol anomaly score (isolation-forest / cdd 8 symbols 2024-01-01 LIVE 1day daily APT
equivalent). ($79.99/mo)

Beta vs BTC feature.ml Per-symbol rolling beta to BTC. cdd 344 symbols 2020-01-01 LIVE 1day daily API
($79.99/mo)

Cluster feature.ml Per-symbol cluster ID + distance. cdd 25 symbols 2019-01-01 LIVE 1day daily APIL
Membership (879.99/mo)

COT Positioning Z- feature.ml CFTC COT positioning z-scores by category. cdd 7 symbols 2023-01-03 LIVE 1day daily APT
Score ($79.99/mo)

Funding Regime feature.ml Per-symbol funding regime classification. cdd 174 symbols 2022-01-01 LIVE 1day daily API

($79.99/mo)

Implied Move feature.ml Per-underlying options-implied 1-day move. cdd 2 symbols 2026-03-18 LIVE 1day daily API
(options) ($79.99/mo)
Large Trade Share feature.ml Per-symbol share of volume from large trades. cdd 9 symbols 2022-01-01 LIVE 1day daily APT

($79.99/mo)

Momentum feature.ml Per-symbol momentum scores across windows. cdd 345 symbols 2020-01-01 LIVE 1day daily API
Feature ($79.99/mo)
OI Change feature.ml Per-symbol OI delta features. cdd 29 symbols 2026-05-22 LIVE 1day daily API
($79.99/mo)
OI Concentration feature.ml Per-underlying OI concentration HHI. cdd 2 symbols 2025-12-31 LIVE 1day daily APT
(options) ($79.99/mo)
Order Flow feature.ml Per-symbol microstructure: order flow imbalance cdd 9 symbols 2022-01-01 LIVE 1day daily API
Imbalance metric. ($79.99/mo)
Perp Basis Time feature.ml Per-symbol perp basis time series features. cdd 4 symbols 2022-01-01 LIVE 1day daily API
Series ($79.99/mo)
Real Rate Regime feature.ml Real-yield regime classification. cdd 1607 symbols 2003-01-01 LIVE 1day daily APT

($79.99/mo)

Regime State feature.ml Per-symbol regime state assignment. cdd 87 symbols 2024-01-01 LIVE 1day daily API
($79.99/mo)

Cross-Sectional feature.ml Per-symbol return rank vs universe. cdd 146 symbols 2020-05-09  LIVE 1day daily API
Return Rank ($79.99/mo)
Mean-Reversion feature.ml Per-symbol reversal signal. cdd 345 symbols 2020-01-01 LIVE 1day daily API
Feature ($79.99/mo)
Skew Signal feature.ml Per-underlying options skew (put vs call). cdd 2 symbols 2025-12-31 LIVE 1day daily API
(options) ($79.99/mo)
Smile Curvature feature.ml Per-underlying volatility smile curvature. cdd 2 symbols 2026-01-21 LIVE 1day daily API
(options) ($79.99/mo)
Cross-Sectional Vol feature.ml Per-symbol vol rank vs universe. cdd 145 symbols 2020-01-01 LIVE 1day daily API
Rank ($79.99/mo)
Volume Profile feature.ml Per-symbol intraday volume profile features. cdd 8 symbols 2022-01-01 LIVE 1day daily API
Feature ($79.99/mo)
Cross-Exchange feature.ml Spreads between exchanges for same pair. cdd 2 symbols 2022-01-01 LIVE 1day daily APIT
Spread ($79.99/mo)
Yield Curve PCA feature.ml Treasury yield curve principal components (level / cdd 1609 symbols 2000-01-01 LIVE 1day daily API
slope / curvature). ($79.99/mo)
Spot Returns feature.spot Per-symbol log returns at 1d / 7d / 30d / 9od cdd 345 symbols 2019-04-20 LIVE 1day daily API
(multi-window) windows. ($79.99/mo)
Spot VWAP feature.spot Per-symbol daily VWAP series. cdd 9 symbols 2017-08-17 LIVE 1day daily API
($79.99/mo)
Technical feature.technicals Per-symbol pre-computed TA indicators (RSI, cdd 345 symbols 2026-05-17 LIVE 1day daily API
Indicators (TA) MACD, BB, etc.). ($79.99/mo)
CFTC COT Reports cot CFTC Commitment of Traders — legacy + cfte 5 symbols 2000-01-01 LIVE 1week weekly APT
disaggregated, futures + options. ($79.99/mo)
Deribit Options options.greeks Daily pre-computed delta/gamma/vega/theta/rho deribit 3 symbols 2022-09-17 LIVE 1day daily API

Greeks Summary per instrument and by maturity. ($79.99/mo)
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Deribit Options
Daily OHLCV (per
contract)

Deribit Options
Quotes (minute
snapshots)

Deribit Options
Summary Analytics
Deribit Options
Trade Prints (raw

transactions)

Deribit DVOL
Volatility Index

Gemini Spot Daily
OHLCV

Gemini Spot
Hourly OHLCV

Gemini Spot
Minute OHLCV

All Phase-2 ML
Features (stacked)

On-Chain
Dashboard

Options Dashboard
Risk Panel

Cross-Exchange
Options Snapshot

Funding Rate
Comparison

Cross-Asset Regime
Higher-Order
Greeks

VWAP per Strike
(daily)

Pin Candidate
Strikes

Rolling
Correlations

Drawdown +
Underwater

Portfolio VaR
Realized Volatility
Value at Risk (by
method)

Volatility Cone
IV-RV Spread
1V Surface (full

grid)

Volatility Term
Structure

OKX Perpetual
Funding Rates

Address Velocity
Feature

Contract Growth
Feature

Network
Congestion Feature

NVT Ratio Feature

Supply Velocity
Feature

options.ohlev

options.quotes

options.summary

options.trade_prints

volatility_index

spot

spot

spot

aggregates

aggregates

aggregates

aggregates

cross_exchange.options

risk.crossasset

risk.crossasset

risk.options

risk.options

risk.positioning

risk.price

risk.price

risk.price

risk.price

risk.price

risk.volatility

risk.volatility

risk.volatility

risk.volatility

fut.funding

feature.network

feature.contracts

feature.network

feature.valuation

feature.supply

Per-contract daily OHLCV by expiry. BTC / ETH /
L.

Per-contract bid/ask/IV/greeks snapshots at
minute interval (hybrid bulk + top-N).

Daily volume / put-call ratios / large trades / flow
analysis per base currency.

Raw block-level trade prints for Deribit options,
NOT OHLCV — every transaction. Daily partitioned

by base currency.

Daily Deribit DVOL OHLCV per base currency (BTC
/ ETH).

Per-symbol daily OHLCV from Gemini spot.
Per-symbol hourly OHLCV from Gemini spot.
Per-symbol minute OHLCV from Gemini spot.

All Phase-2 ML features joined by symbol/date.

On-chain signals (whale / congestion / NVT / etc.)
joined.

Deribit greeks + IVR + term structure + pin
candidates joined.

Correlations + drawdown + VaR + regime state
joined.

5-min joined Binance + Deribit options view
(matched expiries, strikes). Historical depth limited
to the launch of Binance options (2025-12-15) —
earlier history is not available since Binance had no
options pre-2025.

Side-by-side funding rates across Binance / Bybit /
OKX.

Multi-asset regime state classification (risk-on /
risk-off / volatile / etc.).

Vanna / Charm / Volga aggregates per base
currency.

Per-base-currency VWAP for each strike per day.
Per-base-currency pin candidate strikes (max-pain
analog).

Cross-asset rolling correlation matrices
(configurable portfolios).

Per-symbol drawdown timeseries with underwater
periods.

VaR for pre-defined portfolios.
Per-symbol rolling realized volatility (multiple
windows).

Standalone VaR per symbol across multiple
methodologies (historical, parametric, MC).

Per-symbol volatility cone (rolling vol percentiles).
Difference between implied and realized volatility.

Daily implied volatility surface across strikes x
maturities.

Per-base-currency term structure of implied
volatility.

Per-symbol funding rate ticks from OKX
perpetuals. OKX's public funding-rate-history
endpoint is capped at 9o days; we run forward
ingestion daily, so depth is the rolling 9o-day
window plus the ingested cumulative history since
first publication.

Per-chain active-address velocity metrics. Deeper
history requires archive-node RPC backfill (gas-
intensive); we run ingestion forward from when
address tracking went live.

ETH contract deployment growth feature.
Per-chain network congestion score.

Network value to transactions ratio per chain.

Per-chain coin supply velocity.

deribit

deribit

deribit

deribit

deribit

gemini

gemini

gemini

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

gold

onchain

onchain

onchain

onchain

onchain

5 symbols (BTC, ETH,
MATIC, PAXG...)

2 symbols (BTC, ETH)

5 symbols

12 symbols (AVAX_USDC,
BNB_USDC, BTC,
BTC_USDC...)

2 symbols (BTC, ETH)

397 symbols (1INCHUSD,
27ZGUSD, 2ZRLUSD,
27USD...)

397 symbols (INCHUSD,
27ZGUSD, 2ZRLUSD,
27USD...)

397 symbols (1INCHUSD,
27ZGUSD, 2ZRLUSD,
27USD...)

145 symbols

2 symbols

2 symbols

145 symbols

2 symbols

3 symbols

18 symbols

2 symbols

2 symbols

2 symbols

6 symbols

345 symbols

2 symbols

296 symbols

2 symbols

296 symbols

2 symbols

2 symbols

2 symbols

10 symbols

2 symbols

69 symbols

22 symbols

2 symbols

2 symbols

2019-04-01

2021-09-23

2021-01-01

2021-01-01

2020-01-01

2015-10-08

2015-01-01

2015-01-01

2020-01-01

2018-03-19

2018-03-19

2020-01-01

2026-05-31

2026-04-15

2020-01-01

2025-12-11

2025-12-11

2025-12-31

2018-01-27

2019-03-20

2018-01-27

2026-05-29

2020-01-01

2026-05-29

2026-03-18

2025-12-31

2025-12-31

2026-03-02

2026-02-19

2023-01-01

2023-01-01

2026-04-02

2026-04-02

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

LIVE

1day

1min

1day

tick

1day

1day

1hour

1min

1day

1day

1day

1day

5min

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

8h

1day

1day

1day

1day

1day

daily

minute

daily

tick

daily

daily

hourly

minute

daily

daily

daily

daily

5min

daily

daily

daily

daily

daily

daily

daily

daily

daily

daily

daily

daily

daily

daily

8h

daily

daily

daily

daily

daily

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)
API
($79.99/mo)
API
($79.99/mo)

Public (free)

Public (free)

Public (free)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
(879.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
(879.99/mo)

API
($79.99/mo)

API
($79.99/mo)



EXCHANGE HISTORY HISTORY UPDATE
DATASET CATEGORY DESCRIPTION / SOURCE ASSET COVERAGE FROM To RESOLUTION CADENCE
Whale Activity feature.whale ‘Whale tx aggregates per chain (BTC + ETH). onchain 2 symbols 2026-04-02 LIVE 1day daily APT
Feature ($79.99/mo)
BTC Mempool bte.mempool Mempool size / fee distribution / pending tx count onchain 13 symbols 2026-05-31 LIVE 5min 5min API
Metrics from mempool.space. Rolling-only — historical ($79.99/mo)

mempool state is ephemeral (no public source of
past mempool snapshots), so depth is limited to
when our ingestion started.

ETH Exchange eth.exchange_flows Per-exchange ETH inflow / outflow. onchain 5 symbols 2026-05-25 LIVE 1day daily API

Flows ($79.99/mo)

ETH Exchange eth.exchange_reserves Per-exchange ETH custody reserves (Binance / onchain 5 symbols 2020-12-12 LIVE 1day daily API

Reserves Coinbase / Kraken / Bybit / OKX). ($79.99/mo)

ETH Gas Metrics eth.gas Block-level gas usage / fee / utilization from onchain 2009 symbols 2020-12-12 LIVE 1day daily API
Etherscan. ($79.99/mo)

US Treasury Par- par_yield Daily US Treasury par-yield curves (nominal + ustreasury 2 symbols 1990-01-01 LIVE 1day daily API

Yield Curves real). ($79.99/mo)

(nominal + real)

API endpoints (116)

EXCHANGE  HISTORY LIVE RATE
ENDPOINT CATEGORY DESCRIPTION COVERAGE  FROM RESOLUTIONS UPDATES  LIMITS
/data/aggregates/features/ml/all/ Aggregates All ML Features Wide-row composite of all 22 Phase-2 gold 2020-01- 1day Yes Burst API
Composite ML features joined on the (symbol, o1 60/min - ($79.99/mo)
date) key. ~70 columns covering return Sustained
/ vol / momentum / microstructure / 10K/day

options-implied / positioning / macro /
regime dimensions in one row.

/data/aggregates/onchain/dashboard/ Aggregates On-Chain One-row composite view of network gold 2018-03- 1day Yes Burst APT
Dashboard state and derived signals for BTC or 19 60/min - ($79.99/mo)
Composite ETH — mempool/gas, congestion Sustained
composite, whale activity share, NVT, 10K/day

supply velocity, contract growth.

/data/aggregates/options/dashboard/ Aggregates Options One-row headline view of the day's gold 2018-03- 1day Yes Burst API
Dashboard volatility surface — ATM IV, IV-RV/ 19 60/min - ($79.99/mo)
Composite spread, term-structure contango flag, Sustained
25A skew, top pin strike, and DVOL — 10K/day
for the requested base currency.
/data/aggregates/risk/panel/ Aggregates Per-Symbol Risk One row per (symbol, date) gold 2020-01- 1day Yes Burst API
Panel summarizing the full risk view: realized o1 60/min - ($79.99/mo)
vol (4 methods), ATM IV, IV-RV Sustained
spread, drawdown depth + max, VaR at 10K/day

95/99 confidence, and the cross-asset
regime label.

/data/breadth/52wk-highs-lows/ Market Daily New 52 Daily count of symbols making new 52- cdd 2017-01-01 1day Yes Burst API
Breadth Week Highs and week highs vs new 52-week lows across 60/min - ($79.99/mo)
Indicators Lows Counts the supported Binance universe. Sustained
10K/day
/data/breadth/advance-decline/ Market Advance/Decline  Daily advance/decline counts and net cdd 2017-01-01 1day Yes Burst API
Breadth Calculations A/D across the supported universe. 60/min - ($79.99/mo)
Indicators Sustained
10K/day
/data/breadth/moving-average-tracking/ Market Pair Counts Daily counts and percentages of cdd 2017-01-01 1day Yes Burst APT
Breadth Trading Above supported pairs trading above MA50, 60/min - ($79.99/mo)
Indicators Moving MA100, and MA200. Sustained
Averages 10K/day
/data/cftc/cot/ US Govt Data Committment of Weekly CFTC Commitments-of- cfte 2000-01- 1week Yes Burst API
Traders (COT) Traders positioning data — long / short o1 60/min - ($79.99/mo)
Timeseries / spread positions by trader category Sustained
for the requested contract. 10K/day
/data/cftc/cot/available/ Catalog & Available COT JSON array of CFTC Commitments-of- — - = Burst APT
Coverage Contract Names Traders contract names / asset groups 60/min - ($79.99/mo)
/ Groups exposed by the COT timeseries Sustained
endpoint. 10K/day
/data/features/futures/basis-term/ Pre-Computed Futures Basis Daily basis (futures vs spot) for the cdd 2020-01- 1day Yes Burst API
ML Features Term Structure requested base currency across the 31 60/min - ($79.99/mo)
— Market perp and quarterly contracts on Sustained
Basics Binance. Includes annualized carry % 10K/day

and days-to-expiry for each contract.

/data/features/futures/funding-regime/ Pre-Computed Funding Regime Per-perpetual funding-rate regime: cdd 2022-01- 1day Yes Burst API
ML Features current funding, 7d/30d/9od averages, 01 60/min - ($79.99/mo)
— Futures consecutive days of positive/negative Sustained
Positioning funding, 1-year percentile, and a 10K/day

categorical regime label (e.g.
extreme_negative, elevated_positive).

/data/features/futures/oi-change/ Pre-Computed Open-Interest Open-interest deltas at three horizons, cdd 2026-05- 1day Yes Burst API
ML Features Change paired with price change and 22 60/min - ($79.99/mo)
— Futures categorical flags identifying whether Sustained
Positioning the change reflects long_buildup, 10K/day

short_buildup, long_squeeze, or
short_squeeze patterns.

/data/features/futures/perp-basis-ts/ Pre-Computed Perp Basis Time- Time-series-decomposed perp basis: cdd 2022-01- 1day Yes Burst API
ML Features Series current basis %, EWMA-smoothed 01 60/min - ($79.99/mo)
— Futures values at 3d/7d/30d half-lives, and Sustained
Positioning annualized carry. 10K/day
/data/features/macro/cot-positioning/ Pre-Computed COT Positioning CFTC Commitment of Traders data for cdd 2023-01- 1day Yes Burst API
ML Features the requested category: money- 03 60/min - ($79.99/mo)
— Macro manager net positioning, total open Sustained
Signals interest, net as % of OI, 5-year z-score, 10K/day

and categorical regime label.

/data/features/macro/real-rate-regime/ Pre-Computed Real-Rate 10-year real yield (TIPS-based) with cdd 2003-01- 1day Yes Burst API
ML Features Regime 5d/30d/90d deltas, 5-year z-score, and 01 60/min - ($79.99/mo)
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Yield-Curve PCA

Macro Yield
Spreads

Beta vs BTC

Large-Trade
Share

Momentum
Factor

Order-Flow
Imbalance

Return Rank

Reversal & Hurst
Regime

Volatility Rank

Volume Profile

Cross-Exchange
Spread

Address Velocity

ETH Contract
Growth

Network
Congestion
Score

NVT Ratio

Supply Velocity

Whale Activity

Implied Move

Open-Interest
Concentration

DESCRIPTION

a categorical regime label (very_low /
low / neutral / high / very_high).

Classic 3-factor decomposition of the
US Treasury yield curve. PC1 explains
parallel level shifts, PC2 captures slope
(steepening/flattening), and PC3
captures curvature
(humps/inversions).

Treasury curve slopes and real-nominal
spreads computed from the US
Treasury par yield curve: 2s10s, 5530s,
3m10y, plus real-nominal at the 5y and
10y points.

Per-symbol rolling beta to BTCUSDT at
30/60/90/180 day windows, plus 30-
day idiosyncratic return and 60-day R-
squared. BTCUSDT itself is excluded.

Fraction of daily notional that came
from "large" trades, plus 7d/30d rolling
averages and the 1-year percentile.

Classical academic momentum factors:
returns over the past 12/6/3 months

excluding the most recent month, plus
their z-scores against the cross-section.

Daily order-flow imbalance for the
symbol — buy volume share, sell
volume share, raw OFI (buy - sell), and
the 60-day z-score of OFI.

‘Where the symbol ranks against the
top-30 universe on trailing returns at
five horizons (1d/5d/20d/60d/180d).
Returns both the cross-sectional z-
score and the integer rank for each
horizon.

Short-horizon mean-reversion score
(1d, 5d) plus a 60-day Hurst exponent
and a categorical regime flag indicating
trending vs mean-reverting behavior.

‘Where the symbol sits in the universe
on 30-day realized vol — z-score and
rank.

Daily volume profile statistics: Point of
Control (highest-volume price), Value
Area High and Low (boundaries of the
value area containing ~70% of
volume), and the value-area
percentage.

Daily price spread per pair across two
venues — typically Binance (USDT) vs
a USD-quoted venue (Bitstamp,
Coinbase, etc.). Returns close prices,
spread %, and 30-day rolling average.

Daily active addresses on the chain
with 7d/30d rolling averages, velocity
ratios at multiple horizons, and a 9o-
day z-score. v1 is ETH-only — BTC
requires unique-input/output address
ingestion (deferred to Phase 2).

Daily count of newly-deployed
Ethereum smart contracts with
7d/30d/90d rolling averages, 1-year z-
score, and a categorical growth label.

Cross-chain congestion composite that
blends BTC mempool congestion, BTC
fast-fee z-score, ETH fast-gas z-score,
and ETH block utilization into a single
score and categorical label.

Network Value to Transactions ratio
per chain — market cap divided by on-
chain transaction volume in USD.
Returns raw NVT, 14-day smoothed
NVT, and 180-day z-score.

How fast the circulating supply is
changing hands on-chain. Velocity is
the daily on-chain volume divided by
circulating supply, with rolling
averages, a 180-day z-score, and a
categorical regime label.

Daily share of on-chain transaction
volume from large transactions (whale
flows) per chain, with the 9o-day z-
score and a categorical whale flag.

Expected price move (% of spot)
implied by the ATM straddle at three
target maturities (7d / 30d / 9od). For
each target DTE, also returns the actual
available maturity and source strike
used.

Open-interest concentration metrics

per maturity: Herfindahl-Hirschman
Index, the top-3 strikes' share of total
OI, and the strike with the most OI.
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EXCHANGE  HISTORY LIVE RATE

ENDPOINT CATEGORY DESCRIPTION COVERAGE  FROM RESOLUTIONS UPDATES LIMITS
/data/features/options/skew-signal/ Pre-Computed Skew Signal 25-delta risk reversal per Deribit cdd 2025-12-31 1day Yes Burst APT

ML Features maturity (call IV - put IV at 25A), with 60/min - ($79.99/mo)

— Options- 7-day and 30-day rolling averages, plus Sustained

Implied a categorical skew label per maturity. 10K/day
/data/features/options/smile-curvature/ Pre-Computed Smile Curvature Per-maturity IV smile descriptors: total cdd 2026-01- 1day Yes Burst API

ML Features smile width (wings minus ATM), wing 21 60/min - ($79.99/mo)

— Options- asymmetry (put wing - call wing), and Sustained

Implied a kurtosis proxy capturing how peaked 10K/day

vs flat the smile is.

/data/features/regime/anomaly-score/ Pre-Computed Anomaly Score Per-symbol multivariate anomaly score cdd 2024-01- 1day Yes Burst API
ML Features using Mahalanobis distance from the o1 60/min - ($79.99/mo)
— Regime & rolling 9o-day distribution of 5 features Sustained
Anomaly (log_return_1d, rv_3od, vol_ratio, 10K/day

funding_z, oi_change_5d). Higher
distance = more anomalous today.

/data/features/regime/cluster-membership/ Pre-Computed Cluster Universe-wide cluster assignments cdd 2019-01-01 1day Yes Burst API
ML Features Membership from K=6 hierarchical agglomerative 60/min - ($79.99/mo)
— Regime & clustering on the rolling 60-day Sustained
Anomaly correlation matrix. Returns one row 10K/day

per symbol with cluster_id,
cluster_size, average intra-cluster
correlation, and distance to cluster

centroid.
/data/features/regime/regime-state/ Pre-Computed Regime State Per-symbol posterior probabilities cdd 2024-01- 1day Yes Burst API
ML Features across 3 regimes — trending up, o1 60/min - ($79.99/mo)
— Regime & trending down, and mean-reverting — Sustained
Anomaly from an EM-fit Gaussian mixture 10K/day

model. Plus a regime-transition flag
when today's MAP regime differs from

yesterday's.

/data/features/spot/returns/ Pre-Computed Spot Returns Per-symbol forward-looking and cdd 2019-04- 1day Yes Burst API

ML Features backward-looking returns at 1d, 5d, 20 60/min - ($79.99/mo)

— Market 20d, 60d horizons in both log and Sustained

Basics simple forms. 296 symbols covered. 10K/day
/data/features/spot/vwap/ Pre-Computed Spot VWAP Daily volume-weighted average price cdd 2017-08-17 1day Yes Burst API

ML Features for the symbol, derived from the 60/min - ($79.99/mo)

— Market trade_summary silver. Constrained to Sustained

Basics the 9 symbols that have 10K/day

trade_summary partitions — broader
spot universe is via the OHLCV

endpoints.
/data/funding/aligned/ Perp Funding Aligned Cross- All three venues' funding rates joined - - - Burst API
Rates Venue Funding on 8h settlement buckets (00:00 / 60/min - ($79.99/mo)
Rates 08:00 / 16:00 UTC). Returns side-by- Sustained
side venue columns plus median, max 10K/day

spread, and pairwise spread columns.

/data/funding/binance/ Perp Funding Binance Funding Raw 8h-cadence funding rate events binance 2019-09- 8h Yes Burst API
Rates Rates for Binance USD-M perpetual 08 60/min - ($79.99/mo)
contracts. Three rows per day Sustained
(settlement at 00:00 / 08:00 / 16:00 10K/day
UTC)
/data/funding/bybit/ Perp Funding Bybit Funding Raw 8h-cadence funding rate events bybit 2020-10- 8h Yes Burst API
Rates Rates for Bybit USDT-margined linear perps. 21 60/min - ($79.99/mo)
Same schema as the Binance endpoint. Sustained
10K/day
/data/funding/okx/ Perp Funding OKX Funding Raw 8h-cadence funding rate events okx 2026-03- 8h Yes Burst API
Rates Rates for OKX USDT-margined SWAP 02 60/min - ($79.99/mo)
contracts. Uses OKX's “realizedRate" Sustained
field (actual paid) over ‘fundingRate’ 10K/day
(predicted).
/data/ohlc/binance/all/available/ Catalog & Available JSON array of every Binance symbol — - - Burst APT
Coverage Binance Symbols  across spot + USDT-perp + coin-perp + 60/min - ($79.99/mo)
options (union view). Sustained
10K/day
/data/ohle/binance/futures/cm/ Binance OHLC Binance Futures OHLCYV for Binance coin-margined — — — Burst API
CM Data (CM) inverse perpetual + dated 60/min - ($79.99/mo)
futures. Sustained
10K/day -
100/hr
when
interval=1m
/data/ohle/binance/futures/um/ Binance OHLC Binance Futures OHLCV for Binance USDT-margined - - - Burst API
UM Data (UM) perpetual + dated futures, 60/min - ($79.99/mo)
selectable interval (*1d", “1h", “4h", Sustained
“1m*). 10K/day -
100/hr
when

interval=1m

/data/ohlc/binance/options/ Binance OHLC Binance Options OHLCV option chains for Binance binance 2025-12-15 1day, th Yes Burst APT
Data options — query by date, underlying, 60/min - ($79.99/mo)
specific instrument, or maturity. Sustained
10K/day
/data/ohlc/binance/spot/ Binance OHLC Binance Spot OHLCYV bars for Binance spot symbols — — — Burst API
Data at daily, hourly, or minute granularity 60/min - ($79.99/mo)
— selectable via the “interval® Sustained
parameter (‘1d", ‘1h’, ‘1m"). 10K/day -
100/hr
when
interval=1m
/data/ohle/binance/tick/ Binance OHLC Binance Tick High-frequency aggregated tick bars - - - Burst API
Data for Binance — “unix_open" / 60/min - ($79.99/mo)
“unix_close " window with per-window Sustained
OHLC and trade counts. 10K/day -
Heavy
100/hr
/data/ohlc/deribit/futures/ DeriBit OHLC DeriBit Futures OHLCYV for Deribit dated and perpetual — — — Burst API
Daily Data futures. 60/min - ($79.99/mo)
Sustained

10K/day



EXCHANGE  HISTORY LIVE RATE
ENDPOINT CATEGORY DESCRIPTION COVERAGE  FROM RESOLUTIONS UPDATES LIMITS
/data/ohle/deribit/futures/available/ Catalog & Available DeriBit JSON array of every Deribit dated- — - - Burst APT
Coverage Futures OHLC futures contract symbol exposed by the 60/min - ($79.99/mo)
Symbols futures OHLC endpoint. Sustained
10K/day
/data/ohlc/deribit/futures/funding/ DeriBit OHLC DeriBit Funding Deribit perpetual funding-rate history - — - Burst API
Data — 8-hour and 1-hour decay 60/min - ($79.99/mo)
components, index and previous-index Sustained
prices. 10K/day
/data/ohlc/deribit/futures/funding/available/ Catalog & Available DeriBit JSON array of every Deribit perpetual — — - Burst APT
Coverage Funding symbol with stored funding-rate 60/min - ($79.99/mo)
Symbols history. Sustained
10K/day
/data/ohlc/deribit/options/ DeriBit OHLC Deribit Options Same as the single-instrument deribit 2019-04- 1day Yes Burst API
Timeseries timeseries endpoint, kept under the 01 60/min - ($79.99/mo)
newer canonical path. Returns OHLCV Sustained
history for one Deribit option. 10K/day
/data/ohlc/deribit/options/available/ Catalog & Available Deribit JSON array of every Deribit option — — - Burst APT
Coverage Option Symbols instrument name with stored OHLC 60/min - ($79.99/mo)
history. Sustained
10K/day
/data/ohlc/deribit/volatility/ DeriBit OHLC DeriBit Volatility OHLCV history of Deribit's DVOL deribit 2020-01- 1day Yes Burst API
Data volatility index — the exchange's o1 60/min - ($79.99/mo)
equivalent of the VIX, computed from Sustained
listed Deribit options. 10K/day
/data/onchain/btc/mempool/ On-Chain BTC Mempool Daily snapshot of the Bitcoin mempool onchain 2026-05- 5min Yes Burst API
Data State from mempool.space: median fee 31 60/min - ($79.99/mo)
(sat/vB), fast/slow confirmation fee Sustained
tiers, mempool size in vBytes, pending 10K/day

block count, and a normalized
congestion percentage.

/data/onchain/eth/exchange-flows/ On-Chain ETH Exchange Daily net flow per exchange, derived onchain 2026-05- 1day Yes Burst API
Data Flows from the day-over-day balance delta 25 60/min - ($79.99/mo)
across labeled addresses. Returns total Sustained
reserves both days, net flow in ETH 10K/day
and USD, addresses observed, and a
status flag.
/data/onchain/eth/exchange-reserves/ On-Chain ETH Exchange One row per labeled exchange wallet onchain 2020-12- 1day Yes Burst API
Data Reserves address with ETH balance (native and 12 60/min - ($79.99/mo)
USD), role Sustained
(hot/cold/deposit_aggregator), source 10K/day

attribution, and block number used for
the snapshot. v1 universe: ~32
publicly-attested addresses across
Binance/Coinbase/Kraken/Bybit/OKX.

/data/onchain/eth/gas/ On-Chain ETH Gas Prices Daily ETH gas-price snapshot from onchain 2020-12- 1day Yes Burst API
Data Etherscan V2 gas oracle (with Owlracle 12 60/min - ($79.99/mo)
fallback): average / slow / fast gas in Sustained
gwei, base fee, and priority fee. 10K/day
/data/onchain/eth/transactions/ On-Chain ETH Daily Ethereum transaction-level - - - Burst API
Data Transaction aggregates from AWS Public 60/min - ($79.99/mo)
Aggregates Blockchain: transaction count, total Sustained
ETH value moved, gas used, EIP-1559 10K/day

ETH burned, unique sender/receiver
address counts, and failed-tx count.

/data/options/strike-heatmap/ Options Options Strike 2-D strike x expiry heatmap built from - - - Burst API
Analytics Heatmap (live) the latest *cdd-binance-options-iv" 60/min - ($79.99/mo)
snapshot (every-minute producer in Sustained
eu-west-1, ~1-min cache). Choose 10K/day

“metric=o0i" (default) to see where
dealer/customer interest is
concentrated, “metric=iv" for the smile
/ surface, or “delta" to localise
hedging-flow pressur

/data/risk/correlations/ Risk & Trading Pairwise rolling correlations between — - - Burst API
Volatility Correlations symbol pairs over the requested 60/min - ($79.99/mo)
Metrics window and calculation method. Sustained
10K/day
/data/risk/correlations/rolling/ Risk & Rolling Rolling pairwise Pearson correlations gold 2018-01- 1day Yes Burst API
Volatility Correlations across the top-30 crypto universe — 27 60/min - ($79.99/mo)
Metrics 435 unique (symbol_a, symbol_b) Sustained
pairs at the requested window size. 10K/day
/data/risk/drawdown/ Risk & Drawdown Drawdown summary for the requested gold 2019-03- 1day Yes Burst API
Volatility Summary symbol — all-time max drawdown %, 20 60/min - ($79.99/mo)
Metrics current drawdown vs running peak, Sustained
peak/trough dates, peak-to-trough 10K/day

duration, recovery time (peak-to-
recovery), and an in-drawdown flag.

/data/risk/drawdown/underwater/ Risk & Underwater The complete daily underwater curve gold 2019-03- 1day Yes Burst API
Volatility Curve for the symbol — % drawdown from the 20 60/min - ($79.99/mo)
Metrics running peak at every historical date, Sustained
suitable for plotting an underwater 10K/day
chart.
/data/risk/regime/ Risk & Market Regime Daily composite regime label across the gold 2020-01- 1day Yes Burst API
Volatility Label cross-asset universe, derived from 5 z- 01 60/min - ($79.99/mo)
Metrics scored components (breadth, vol, Sustained
funding, COT positioning, IV). Returns 10K/day

a continuous regime_score in [-1, +1]
plus a categorical label.

/data/risk/var/by-method/ Risk & Value at Risk Per-symbol Value-at-Risk and gold 2020-01- 1day Yes Burst API
Volatility (VaR) Conditional VaR (Expected Shortfall) o1 60/min - ($79.99/mo)
Metrics at the requested method (historical sim Sustained
or parametric/Cornish-Fisher), 10K/day

expressed as a negative percentage
return. Multiple confidence levels (90,
95, 99) and windows (30, 60, 90, 252)
returned in one call.
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/data/risk/var/portfolio/

/data/risk/var/standalone/

/data/summary/binance/basis/
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On-Chain
Data

On-Chain
Data
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Portfolio Value
at Risk

Value at Risk by
Symbol

Spot and
Futures Prices &
Corresponding
Basis

Binance Futures
Funding Rates

Available
Binance Futures
Funding
Symbols

Binance Futures
UM Summary
Metrics

Binance Options
OI Totals

Binance Options
Ol Totals by
Instrument

Binance Options
OI Totals by
Maturity

Binance Flow
Imbalance
(Order Flow
Delta)

Binance Large
Trades (Whale
Activity)
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Summary

Binance Trade
Summary
Available Dates

Binance Daily
Trade Summary

Binance Hourly
Trade Summary

Binance Volume
Profile (Price
Distribution)

BTC Market
Capitalization

BCHAIN
Aggregated Data

Blockchain
Summary
Metrics

On-Chain
Ethereum (ETH)
Summary
Contract
Creation Metrics

Blockchain
Transaction
Metrics

Portfolio-level Value-at-Risk for one of
two pre-built static portfolios
(*cap_weighted_top10°,
“eq_weighted_btc_eth_sol "),
including portfolio VaR, per-symbol
component VaR (decomposition of
total risk), per-symbol marginal VaR
(how much VaR changes per unit
weight), and the symbol/weight arrays.

Worst-case observed loss per symbol
with the date it occurred and the
methodology used (parametric vs
historical).

Aligned daily spot and futures OHLCV
plus the resulting cross-market basis
(spot — futures, or annualized carry for
dated contracts).

Historical funding-rate snapshots per
Binance UM perp symbol — 8-hour
settlements with the rate, calculated
mark price, and timestamp.

JSON array of every Binance USDT-
margined (UM) perpetual symbol that
has stored funding-rate history.

Daily UM derivatives microstructure
metrics — sum / count of open interest,
top-trader long-short ratio, taker
buy/sell volume ratio.

Daily total open interest aggregated
across all expiries — calls and puts
separately, per underlying.

Per-instrument OI snapshot —
start_OI vs end_OI for each option,
with day-over-day delta plus volume
and greeks.

Daily OI totals broken down by expiry
— calls and puts separately.

Daily order-flow imbalance per symbol
— delta between aggressive buy and
sell volume, with raw and z-scored
variants.

Individual large trades on Binance spot
— every print over the symbol's whale
threshold, with side, price, quantity,
and notional.

Same daily spot trade-summary as the
legacy endpoint with a wider symbol
universe and longer history.

JSON array of dates with stored
Binance daily spot trade-summary
records.

Per-day Binance spot trade-summary
at the symbol level — VWAP, buy/sell
counts and volumes, average trade size.

Per-hour Binance trade-summary
aggregations — same shape as the daily
summary but bucketed by hour.

Daily volume profile per symbol —
volume traded at each price bucket,
with POC, VAH, and VAL.

BTC market cap timeseries —
circulating supply x close price,
sourced from blockchain.com.

Daily-aggregated blockchain.com
series — transactions per day, mining
difficulty, hash rate, mempool size,
etc., per the BCHAIN code.

Daily summary metrics for the BTC
blockchain — transaction count, fee
totals, miner revenue, average tx size,
etc.

Daily aggregate of ETH smart-contract
deployments — total contracts, unique
deployers, gas burned.

Daily BTC transaction-level aggregates
— input/output sums, top transactions,
fee distribution, and aggregate value
moved.

gold

binance

binance

binance

binance

binance

binance

binance

binance

binance

binance

blockchain

blockchain

2018-01-
27

2020-01-
o1

2020-01-
o1

2026-04-

2026-04-
14

2026-04-
14

2019-09-
08

2019-09-
08

2019-09-
08

2019-09-
08

2019-09-
08

2009-01-
03

2015-07-
30

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day -
Heavy
100/hr

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day -
Heavy
100/hr

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day -
100/hr
when
interval=1m

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

APT
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)
API

($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)
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/data/summary/blockchain/transactions/coinbase/

/data/summary/blockchain/transactions/largest/

/data/summary/deribit/options/flow/

/data/summary/deribit/options/greeks/

/data/summary/deribit/options/greeks/available/

/data/summary/deribit/options/greeks/higher-order/

/data/summary/deribit/options/greeks/maturities/

/data/summary/deribit/options/large-trades/

/data/summary/deribit/options/pin-candidate/

/data/summary/deribit/options/ratios/

/data/summary/deribit/options/term/

/data/summary/deribit/options/transactions/largest/

/data/summary/deribit/options/volume/

/data/summary/funding/comparison/

/data/summary/options/vwap-per-strike/

/data/technicals/TA/

/data/transactions/deribit/options/

/data/transactions/deribit/options/available/

/data/treasury/par-yields-real/

/data/treasury/par-yields/

/data/volatility/cone/

On-Chain
Data

On-Chain
Data

DeriBit
Summary

DeriBit
Summary

Catalog &
Coverage

Options
Analytics

DeriBit
Summary

DeriBit
Summary

Options
Analytics

DeriBit
Summary

Options
Analytics

DeriBit
Summary

DeriBit
Summary

Perp Funding

Rates

Options
Analytics

Technical
Indicators

DeriBit
Summary

Catalog &

Coverage

US Govt Data

US Govt Data

Options
Analytics

BTC Coin
Creation(s)

Top 50 BTC
Transactions per
Day

Deribit Options
Flow Analysis

DeriBit Greeks
Summary by
Instrument

DeriBit Greeks
Available Dates

Higher-Order
Greeks

DeriBit Greeks
Summary by
Maturity

Deribit Options
Large Trades
Analysis

Pin Candidate
Strikes

Deribit Options
Put/Call Ratios

Options Term
Structure

Top 100 DeriBit
Option
Transactions per
Day in USD

Deribit Options
Volume
Summary

Funding
Comparison
(Legacy Daily)

Options VWAP
per Strike-Day

Technical
Analysis
Indicators

Deribit Options
Transactions

Deribit Options
Transactions
Available

Treasury Par
Yield Curve Real
Rates

Treasury Par
Yield Curve
Rates

Volatility Cone

Per-day count of newly created BTC
(coinbase rewards minted) and the per-
block subsidy.

Daily ranked list of the 50 largest on-
chain BTC transactions by output
value.

Net options flow per day — aggressive
buyer vs aggressive seller direction,
broken down by underlying.

Instrument-level greeks summary —
per (instrument, date) with maturity,
strike, putcall flag plus volume and
premium.

JSON array of dates with stored Deribit
greeks summary records.

Per-instrument vanna, charm, vomma,
and speed for every listed Deribit
option in the requested base currency,
computed via scipy-free BSM central
finite differences.

Greeks aggregated to the (underlying,
maturity, putcall) level — useful for
term-structure views of dealer
positioning.

Daily large-trade aggregations on
Deribit options — count, total
premium, and notional of prints over
the dollar threshold.

Successor to the classic max-pain
heuristic. Ranks Deribit option strikes
by a composite of open interest, traded
volume, and absolute gamma. Returns
top 50 per (base_currency, date) with
within-expiry and overall ranks.

Daily put/call volume and OI ratios per
underlying.

At-the-money implied volatility for
every listed Deribit options maturity
for the requested base currency and
date, plus a contango/backwardation
flag and the % deviation vs the 30-day
ATM IV.

Top 100 largest Deribit options
transactions per (currency, date)
ranked by USD premium.

Per-day volume summary on Deribit
options — total volume, total notional
in USD, and trade count per
underlying.

Daily aggregated funding rate per
venue for the requested base currency,
with annualized %, deviation from the
cross-venue median, and the spread vs
Binance. v1: 3 venues (Binance + Bybit
+ OKX) live from eu-west-1 hourly.
Deribit funding pending.

Volume-weighted average price for
each Deribit option strike x maturity x
putcall combination traded on the
requested date, with separate VWAPs
in the base currency (BTC/ETH) and
USD, plus volume and mean IV.

Per-symbol daily OHLCV with a
battery of TA-Lib indicators pre-
computed — ADX, RSI, MACD,
Bollinger Bands, Stochastic, ATR, and
others.

Raw individual transactions on Deribit
options for the requested date and
currency — every print with timestamp,
instrument, price, size, side, and
Greeks.

JSON array of (currency, date)
coverage objects indicating which dates
the Deribit options transactions
endpoint has stored prints for.

Daily US Treasury TIPS (real) yield
curve — inflation-adjusted yields at the
canonical maturities (5y, 7y, 10y, 20y,
30y).

Daily US Treasury par yield curve —
nominal rates across the canonical
maturity grid (1m, 2m, 3m, 6m, 1y, 2y,
3Y; 5%, 7y» 10y, 20y, 30¥)-

Per-symbol realized volatility
percentiles across {5, 10, 20, 30, 60,
90}-day windows and 4 RV estimators
(close-to-close, Parkinson, Garman-
Klass, Yang-Zhang), with each

deribit

deribit

gold

deribit

deribit

gold

deribit

gold

deribit

gold

gold

cdd

deribit

ustreasury

ustreasury

gold

2021-01-01

2022-09-

17

2025-12-11

2022-09-

17

2021-01-01

2025-12-31

2021-01-01

2025-12-31

2021-01-01

2026-04-
15

2025-12-11

2026-05-
17

2021-01-01

1990-01-01

1990-01-01

2026-05-
29

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

1day

tick

1day

1day

1day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
Sustained
10K/day

APT
($79.99/mo)

API
($79.99/mo)

APT
($79.99/mo)

API
($79.99/mo)

APT
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API

($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)
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/data/volatility/iv-rv-spread/

/data/volatility/realized/

/data/volatility/surface/

/risk/options/pricing/greeks/

Options
Analytics

Risk &
Volatility
Metrics

Options
Analytics

Options
Pricing Tools

IV vs RV Spread

Realized
Volatility

Implied
Volatility
Surface

Black Scholes
Merton (BSM)
Option Pricing
Model

window's current RV positioned
against its 2-year historical
distribution.

Variance-risk-premium proxy: ATM gold
30-day implied vol minus 30-day

realized vol (4 methods), with the

spread expressed in % and a variance-
risk-premium percentage. Also

includes a rolling 30d average for

context.

Daily realized vol estimates for the gold
requested symbol across 4 estimators
(close-to-close, Parkinson, Garman-

Klass, Yang-Zhang) and 6 lookback

windows (5, 10, 20, 30, 60, 90 days).

296 symbols covered.

Daily IV surface grid — 9 moneyness x gold
~13 maturities — smoothed via
Nadaraya-Watson kernel regression.

Each row is one (strike, DTE,

moneyness) cell with both the raw IV

and the kernel-smoothed value.

On-demand BSM option-pricing —
calculator — returns theoretical price

plus full first- and second-order greeks

for the provided parameters.

Questions, bulk exports, or enterprise packages: support@cryptodatadownload.com

2026-03-
18

2026-05-
29

2025-12-31

1day

1day

1day

Burst
60/min -
Sustained
10K/day

Burst
60/min -
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Burst
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10K/day

Burst
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Sustained
10K/day

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)

API
($79.99/mo)
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