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Indices
Tera Group Index products include real time and historical data for our proprietary cryptocurrency prices. Our multi-year historical data
products support post trade analysis and back testing strategies with a tick by tick record of each of our real time products

Index Offerings
USD Bitcoin
EUR Bitcoin
Yen Bitcoin
USD Ripple
USD Ether

For information about historical index output and constituent data please contact sales@teraexchange.com

Price Chart
This is the main landing page of the website. This page shows a standard historical chart of the chose index.
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Derived data
offerings include:
Actual Volatility,
Implied Skew and
Pricing Sheets
(see pages below
for details).
Charts are broken
down with daily
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bars and 15
minute bars

Each page offers various Setting changes including
leading/lagging steps, moving averages and
statistics. Price charts can be seen with time
ranges including hourly (3H, 6H, 12H, 18H), Daily
(1D, 2D, 3D, 4D, 5D), Weekly (1W, 2W, 3W, 4W),
Monthly (1M, 3M, 6M, 9M, YTD) and Yearly (1Y,
2Y, 3Y, 4Y)
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Actual Volatility
This page shows the Realized Volatility of the chosen index. The volatility is defined as a measure of how much a market price varies
over a period of time. It is calculated as the annualized square root of the average squared return over the period.
Chart offers flexible
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Actual Volatility
Charts can be seen
with Daily Changes,
60-Minute Changes
or 15-Minute
Changes

Implied Skew
The Implied Volatility Skew refers to the difference in implied volatility across strike prices. This happens because most option pricing
models assume a log-normal distribution for the price return of the underlying market, but most markets exhibit a distribution with
"fatter tails" than a log-normal.
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Implied Skew
Charts can be
seen with Daily
Changes, 60Minute Changes
or 15-Minute
Changes

Pricing Sheet
Pricing sheets use the Implied Volatility and the Implied Volatility Skew in order to calculate theoretical option prices as
well as the Greeks associated with each.
Implied Skew Charts can be seen with Daily Changes, 60Minute Changes or 15-Minute Changes
Greeks are derivative values of the
option pricing model that are used to
measure how much the theoretical
option prices will change based
movements in any of the following
values:
•Delta is the ratio of the change in
option price over the change in future.
oPremium Change = Δ * Future
Change
•Gamma is the ratio of the change in
Delta over the change in future.
oΔ Change = Γ * Future Change
•Vega is the ratio of the change in
option price over the change in
volatility
oPremium Change = V * Volatility
Change
•Theta is the ratio of the change in
option price over the change in time
(days).
oPremium Change = Θ * Change in
Time

