
Polygon Finance Data Dictionary 
This data dictionary contains information on how the tables that contain data 
for the daily open, high, low, and close (OHLC) for the entire stocks/equities, 
forex, and cryptocurrency markets are represented. Here is the website link 

Stock data:  
 
adjusted  BOOLEAN 
Whether or not this response was adjusted for splits. 
 
request_id  STRING/VARCHAR 
A request id assigned by the server. 
 
symbol  STRING/VARCHAR 
The exchange symbol that this item is traded under. 
 
close_price  FLOAT 
The close price for the symbol in the given time period. 
 
highest_price FLOAT 
The highest price for the symbol in the given time period. 
 
lowest_price FLOAT 
The lowest price for the symbol in the given time period. 
 
number_of_transactions INTEGER 
The number of transactions in the aggregate window. 
 
open  FLOAT 
The open price for the symbol in the given time period. 
 
timestamp_unix INTEGER 
The Unix Msec timestamp for the start of the aggregate window. 
 
trading_volume FLOAT 
The trading volume of the symbol in the given time period. 
 
volume_weighted FLOAT 
The volume-weighted average price. 
 

https://polygon.io/docs/stocks/get_v2_aggs_grouped_locale_us_market_stocks__date


Crypto data:  
 
adjusted  BOOLEAN 
Whether or not this response was adjusted for splits. 
 
request_id  STRING/VARCHAR 
A request id is assigned by the server. 
 
symbol  STRING/VARCHAR 
The exchange symbol that this item is traded under. 
 
close_price  FLOAT 
The close price for the symbol in the given time period. 
 
highest_price FLOAT 
The highest price for the symbol in the given time period. 
 
lowest_price FLOAT 
The lowest price for the symbol in the given time period. 
 
number_of_transactions INTEGER 
The number of transactions in the aggregate window. 
 
open  FLOAT 
The open price for the symbol in the given time period. 
 
timestamp_unix INTEGER 
The Unix Msec timestamp for the start of the aggregate window. 
 
trading_volume FLOAT 
The trading volume of the symbol in the given time period. 
 
volume_weighted FLOAT 
The volume-weighted average price. 
 

Forex data:  
 
adjusted  BOOLEAN 
Whether or not this response was adjusted for splits. 



 
request_id  STRING/VARCHAR 
A request id is assigned by the server. 
 
symbol  STRING/VARCHAR 
The exchange symbol that this item is traded under. 
 
close_price  FLOAT 
The close price for the symbol in the given time period. 
 
highest_price FLOAT 
The highest price for the symbol in the given time period. 
 
lowest_price FLOAT 
The lowest price for the symbol in the given time period. 
 
number_of_transactions INTEGER 
The number of transactions in the aggregate window. 
 
open  FLOAT 
The open price for the symbol in the given time period. 
 
timestamp_unix INTEGER 
The Unix Msec timestamp for the start of the aggregate window. 
 
trading_volume FLOAT 
The trading volume of the symbol in the given time period. 
 
volume_weighted FLOAT 
The volume-weighted average price. 
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Metrics Development 
For each of the three financial data categories, namely stocks, cryptocurrencies (crypto), and 
forex, comprehensive metrics have been meticulously crafted. These metrics are derived 
from a wealth of accumulating historical data, providing valuable insights into market trends. 
The primary focus is on capturing the average trading prices and the volume of transactions. 
 

Stock Metrics 
The metric for stocks involves a dynamic calculation of the average trading prices and 
transaction counts. By analyzing increasing historical data, this metric offers a nuanced 
understanding of stock market trends, aiding decision-makers in forming well-informed 
strategies. 
 

Crypto Metrics 
Similarly, in the realm of cryptocurrencies, a metric has been devised to extract the average 
trading prices and transaction counts from the growing historical dataset. This metric equips 
stakeholders with crucial information on crypto market dynamics, enabling them to stay 
attuned to the evolving landscape. 
 

Forex Metrics 
For the forex market, a dedicated metric has been developed to capture the average trading 
prices and transaction counts as the historical data expands. This metric enhances the 
analytical capabilities of forex market participants, allowing them to glean actionable insights 
from the comprehensive dataset. 



 
These metrics collectively contribute to a robust analytical framework, empowering users 
with the tools to navigate and comprehend the intricate nuances of the financial markets. 
The utilization of increasing historical data ensures that the metrics remain adaptive and 
reflective of the evolving market scenarios. 
 
 

agg_stock_avg: 
-​ symbol​ ​ ​ ​ STRING/VARCHAR​​ ​  
-​ avg_open_price​ ​ ​ FLOAT​ ​ ​ ​  
-​ avg_close_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_lowest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_highest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_number_of_transaction​ FLOAT 

 
agg_stock_avg 

 
 
 
 

agg_crypto_avg: 
-​ symbol​ ​ ​ ​ STRING/VARCHAR​​ ​  
-​ avg_open_price​ ​ ​ FLOAT​ ​ ​ ​  
-​ avg_close_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_lowest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_highest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_number_of_transaction​ FLOAT 



 
agg_crypto_avg 

 

agg_forex_avg: 
-​ symbol​ ​ ​ ​ STRING/VARCHAR​​ ​  
-​ avg_open_price​ ​ ​ FLOAT​ ​ ​ ​  
-​ avg_close_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_lowest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_highest_price​ ​ ​ FLOAT​ ​ ​  
-​ avg_number_of_transaction​ FLOAT 

 

 
agg_forex_avg 

 



Facts and Dimensions Tables 
 

Facts: 
fact_stock_trading_volume: 
stock_id​ ​ STRING/VARCHAR 
price_id​ ​ STRING/VARCHAR 
request_id​ ​ STRING/VARCHAR 
date​ ​ ​ DATE 
symbol​ ​ STRING/VARCHAR 
trading_volume​ FLOAT 
volume_weighted​ FLOAT 
 
fact_crypto_trading_volume: 
crypto_id​ ​ STRING/VARCHAR 
price_id​ ​ STRING/VARCHAR 
request_id​ ​ STRING/VARCHAR 
date​ ​ ​ DATE 
symbol​ ​ STRING/VARCHAR 
trading_volume​ FLOAT 
volume_weighted​ FLOAT 
 
fact_forex_trading_volume: 
stock_id​ ​ STRING/VARCHAR 
price_id​ ​ STRING/VARCHAR 
request_id​ ​ STRING/VARCHAR 
date​ ​ ​ DATE 
symbol​ ​ STRING/VARCHAR 
trading_volume​ FLOAT 
volume_weighted​ FLOAT 
 
 
 

Dimensions: 
 
dim_stock_prices: 
id​ ​ ​ ​ STRING/VARCHAR 
stock_id​ ​ ​ STRING/VARCHAR​ 
open_price​ ​ ​ FLOAT 
close_price​ ​ ​ FLOAT 



lowest_price​ ​ ​ FLOAT​  
highest_price​​ ​ FLOAT 
number_of_transaction​ INTEGER​ ​  
adjusted​ ​ ​ BOOLEAN 
 
dim_crypto_prices: 
id​ ​ ​ ​ STRING/VARCHAR 
crypto_id​ ​ ​ STRING/VARCHAR​ 
open_price​ ​ ​ FLOAT 
close_price​ ​ ​ FLOAT 
lowest_price​ ​ ​ FLOAT​  
highest_price​​ ​ FLOAT 
number_of_transaction​ INTEGER​ ​  
adjusted​ ​ ​ BOOLEAN 
dim_forex_prices: 
id​ ​ ​ ​ STRING/VARCHAR 
forex_id​ ​ ​ STRING/VARCHAR​ 
open_price​ ​ ​ FLOAT 
close_price​ ​ ​ FLOAT 
lowest_price​ ​ ​ FLOAT​  
highest_price​​ ​ FLOAT 
number_of_transaction​ INTEGER​ ​  
adjusted​ ​ ​ BOOLEAN 
 
dim_stock_dates: 
date​ ​ ​ ​ DATE 
year​ ​ ​ ​ INTEGER 
month​​ ​ ​ INTEGER 
day​ ​ ​ ​ INTEGER 
weekday​ ​ ​ STRING/VARCHAR 
quarter​ ​ ​ INTEGER 
week_number​ ​ INTEGER 
weekday_weekend​ ​ STRING/VARCHAR 
holiday​ ​ ​ STRING/VARCHAR 
leap_year​ ​ ​ STRING/VARCHAR 
season​ ​ ​ STRING/VARCHAR 
 
 
dim_crypto_dates: 
date​ ​ ​ ​ DATE 
year​ ​ ​ ​ INTEGER 
month​​ ​ ​ INTEGER 
day​ ​ ​ ​ INTEGER 



weekday​ ​ ​ STRING/VARCHAR 
quarter​ ​ ​ INTEGER 
week_number​ ​ INTEGER 
weekday_weekend​ ​ STRING/VARCHAR 
holiday​ ​ ​ STRING/VARCHAR 
leap_year​ ​ ​ STRING/VARCHAR 
season​ ​ ​ STRING/VARCHAR 
 
 
dim_forex_dates: 
date​ ​ ​ ​ DATE 
year​ ​ ​ ​ INTEGER 
month​​ ​ ​ INTEGER 
day​ ​ ​ ​ INTEGER 
weekday​ ​ ​ STRING/VARCHAR 
quarter​ ​ ​ INTEGER 
week_number​ ​ INTEGER 
weekday_weekend​ ​ STRING/VARCHAR 
holiday​ ​ ​ STRING/VARCHAR 
leap_year​ ​ ​ STRING/VARCHAR 
season​ ​ ​ STRING/VARCHAR 
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