NCDEX

Pragati ka Solid Exchange

NATIONAL COMMODITY & DERIVATIVES EXCHANGE LIMITED

Circular to all members of the Exchange

Circular No.: NCDEX/TRADING-028/2023

Date :June 30, 2023

Subject : Consolidated File format for Trading Members of the Exchange

This is with reference to the Exchange Circular No. NCDEX/TRADING-037/2019 dated September 13,
2019 and NCDEX/TRADING-060/2022 dated December 23, 2022 on Format of Report downloads —
Exchange.

The file formats for Reports are consolidated at one place and made available to the members in this
Circular.

The various reports are classified under the following categories:
A. Masters
B. Trades

C. Client Level Positions

All Members, clients and market participants are requested to take note of the same

For and on behalf of
National Commodity & Derivatives Exchange Limited

Hitesh Savla
Chief — Trading Operations

For further information / clarifications, please contact
1. Customer Service Group on toll free number: 1800 26 62339
2. Customer Service Group by e-mail to: askus@ncdex.com

"Registered Office: 1st Floor, Akruti Corporate Park, Near G.E. Garden, LBS Road,
Kanjurmarg West, Mumbai 400 078, India. CIN No. U51909MH2003PLC140116
Phone: +91-22-6640 6789, Fax +91-22-6640 6899, Website: www.ncdex.com
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CONSOLIDATED LIST OF REPORTS

A. MASTERS
Sr. No. | File name File Name Details
1 PROV_FOBHAV Futures and Options Provisional Bhav Copy
2 FINAL_FOBHAV Futures and Options Final Bhav Copy

Futures and Options Provisional (Standardized
format with the 1ISO tags)
Futures and Options Final Bhav Copy

3 PROV_ FOBHAV _COMMON

4 FINAL_ FOBHAV _COMMON (Standardized format with the 1SO tags)
5 PROV_OPT Provisional Option Bhav Copy
6 FINAL_OPT Final Option Bhav Copy
7 PROV_FUT Provisional Futures Bhav Copy
8 FINAL_FUT Final Futures Bhav Copy
9 MD MD File
10 GEN RPT General Report
11 NCDEX_CONTRACT Contract File for Futures & Option
Contract File for Futures & Option with Token

12 NCDEX CONTRACT NEW
— - Number

NCDEX_CONTRACT_NEW_CO Contract File for Futures & Option with Token
MMON Number (Standardized format with the ISO tags)

14 NCDEX_SPREADCONTRACT Spread contract file

13

B. TRADES
Sr. No. | File name File Name Details
1 TRADEDDMMYYYY.TXT Online Trade Data file
2 TRADE LOG_DDMMYYYY End-Of-Day Trade Log File
3 ORDER LOG_DDMMYYYY End-Of-Day Order Log File
4 OPEN ORDER LOG DDMMYYYY | End-Of-Day Open Order Log File
5 ddmmyyyy TMID.csv End-Of-Day Trade file
End-Of-Day Trade file (Standardized format with
6 ddmmyyyy TMID_common.csv the ISO tags)

C. CLIENT LEVEL POSITIONS

Sr. No. | File name File Name Details
1 CLIPS - UCI PAN LEVEL Client position at Exchange - UCI PAN level
2 CLIPS - CLUB CLIENT LEVEL Client position at Exchange - Club Client Level
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A. Masters
1. Futures and Options Provisional Bhav Copy (PROV_FOBHAV)
e Naming Convention: FO_DDMMYY_PROVISIONAL
e File contains trade information up to 5 pm for all active Future and Option contracts.
e The File Structure for the same is given below:
Sr. No. Column Name Data Type Remarks
FUTCOM - Futures on Commodity
1 INSTRUMENT_TYPE Char (6) OPTFUT - Options on Futures
FUTIDX — Futures on Index
2 SYMBOL Char (10) Contract Descriptor
3 EXPIRY_DATE Char (9) DD-MMM-YYYY format
UNDERLYING_COMM .
4 ODITY Char (30) Contract Descriptor
0 - Futures Contract
5 STRIKE_PRICE Number (15,2) Strike Price of Options Contract
‘XX’ - FUTCOM/FUTIDX Instrument
6 OPTION_TYPE Char (2) CE - Call European Option
PE - Put European Option
EX_BASISDELIVERY _ . .
7 CENTRE Char (30) Basis delivery Centre
8 PRICE_UNIT Char (10) Price unit of the contract
9 OPEN_PRICE Number (15,2) | Open price of the contract on application date
10 HIGH_PRICE Number (15,2) | High price of the contract on application date
11 LOW_PRICE Number (15,2) | Low price of the contract on application date
12 CLOSING_PRICE Number (15,2) | Close price of the contract on application date
13 TRADE_QUANTITY Number (15,0) Tota] quanuty traded in the contract on
application date
14 MEASURE_UNIT Char (10) Unit of measurement for the contract
15 NO_OF TRADES Number (6,0) Tota_l ngmber of trades in the contract on
application date
TRADE_VALUE(IN Total traded value in lacs of the contract on
16 LACS) Number (17.2) application date
OPEN_INTEREST(IN Open Interest in the contract on application
1 QUANTITY) Number 9.0) | yate
18 LAST_TRD_DATE Char (9) Last trade date in DD-MMM-YYYY/ NOTRADE
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2. Futures and Options Final Bhav Copy (FINAL_FOBHAYV)
e Naming Convention: FO_DDMMYY_FINAL
e File contains end of day trade information for all active Future and Option contracts
e The file structure for the same is given below:
Sr. No. Column Name Data Type Remarks
FUTCOM - Futures on Commodity
1 Instrument Type Char (6) OPTFUT - Options on Futures
FUTIDX — Futures on Index
2 Symbol Char (10) Contract Descriptor
3 Expiry Date Char (9) DD-MMM-YYYY format
4 Underlying Commaodity | Char (30) Contract Descriptor
. . 0- Futures Contract
5 Strike Price Number (15,2) Strike Price of Options Contract
‘XX’ - FUTCOM/ FUTIDX Instrument
6 Option Type Char (2) CE - Call European Option
PE - Put European Option
7 Ex-Basis Delivery | par (30) Basis delivery Centre
Centre
8 Price Unit Char (10) Price unit of the contract
9 Opening Price Number (15,2) | Open price of the contract on application date
10 High Price Number (15,2) | High price of the contract on application date
11 Low Price Number (15,2) | Low price of the contract on application date
12 Closing Price Number (15,2) | Close price of the contract on application date
: Total quantity traded of the contract on
13 Quantity Traded Today | Number (15,0) application date
14 Measure Char (10) Unit of measurement for the contract
15 No of Trades Number (6,0) Tota_l n_umber of trades in the contract on
application date
16 Traded Value in Lacs Number (17,2) Tota] tr{ided value in lacs for the contract on
application date
17 Open Interest Number (9,0) Open Interest in the contract on application date
18 Last Traded Date Char (9) Last trade date in DD-MMM-YYYY/ NOTRADE
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3. Futures and Options Provisional Bhav Copy (PROV_FOBHAYV) (Standardized format with the
ISO tags)
e Naming Convention: FO_DDMMYY_PROVISIONAL_COMMON
e File contains trade information up to 5 pm for all active Future and Option contracts.
e The File Structure for the same is given below:
Sr. No. Headers
Column Name Data Type Remarks
(ISO Tags)
1 Market Statistics Date | RptgDt Varchar (30) This field is blank for NCDEX
2 Session ID TradRegnOrgn Numeric (2,0) | This field is blank for NCDEX
FUTCOM - Futures on
Commodity
3 Market Char (7)
Type/Instrument Type OPTFUT — Options on Futures
MktTpandid
FUTIDX — Futures on Index
4 Instrument 1D Fininstrmlid Numeric (2,0) | This field is blank for NCDEX
5 Instrument Name FinlnstrmNm Char (30) This field is blank for NCDEX
6 Symbol TckrSymb Char (30) Contract Descriptor
7 Underlym_g Undrlyginstrm Char (30) Contract Descriptor
Commodity
8 Expiry Date XpryDt Char (30) DD-MMM-YYYY format
0 - Futures Contract
9 Strike Price StrkPric Number (25,7) | strike Price of Options
Contract
‘XX - FUTCOM/FUTIDX
OotriT Instrument
; pinip
10 Options Type Char (5) CE - Call European Option
PE - Put European Option
11
Previous Close Price Number (11,4) | This field is blank for NCDEX
PrvsClsgPric
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12 Open Price OpnPric Number (25,7) Ope_n price of the contract on
application date
13 High Price HghPric Number (25,7) H|gh_ price of the contract on
application date
14 Low Price LwPric Number (25,7) Low_pnge of the contract on
application date
15 Closing Price ClsPric Number (25.7) Clos_e price of the contract on
application date
16 Total Quantity Traded TtITradgVol Number (25.7) Total quantity tradec_i in the
contract on application date
17 Total Value Traded | TdTrfVal Number (13.2) | This field is blank for NCDEX
(in thousands)
18 Underlying Price UndrlygPric Number (11,4) | This field is blank for NCDEX
19 Life Time High LftmHgh Number (11,4) | This field is blank for NCDEX
20 Life Time Low LftmLw Number (11,4) | This field is blank for NCDEX
Quote Unit (of QtUnit Unit of measurement for the
21 Product) / Price Unit Char (20) contract
22 Settlement Price SttimPric Number (25,7) | This field is blank for NCDEX
23 Number Of Trades TtINbOfTXSEXct Number (9,0) Total number of_trades in the
d contract on application date
o4 Open Interest Opnintrst Number (25,2) Open Intert_ast in the contract
on application date
25 Chg In Ol ChngInOpnintrst | Number (25,7) | This field is blank for NCDEX
26 Average Traded Price | AvrgPric Number (11,4) | This field is blank for NCDEX
27 Currency Code Ccy Char (3) This field is blank for NCDEX
o8 Ex-Basis Delivery ExBsisDlvryPlc Char (30) Basis delivery Centre

Centre
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29 Measure UnitOfMeasr Char (10) Price unit of the contract
30 Traded Value In Lacs gtIVaIOfosExct Number (25,2) ';rh?etilot;??aec? gr? I;S;ﬂclzggn()f
date

31 Last Traded Date LastTradgDt Char (9) I\_(z;\(s\';\t(r /aﬂ%_?_?;[zlignEDD-MMM-
32 Filler Rsvd01

33 Filler Rsvd02

34 Filler Rsvd03

35 Filler Rsvd04

36 Filler Rsvd05

37 Filler Rsvd06

38 Filler Rsvd07

39 Filler Rsvd08
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4. Futures and Options Final Bhav Copy (FINAL_FOBHAYV) (Standardized format with the ISO
tags)
e Naming Convention: FO_DDMMYY_FINAL_COMMON
e File contains end of day trade information for all active Future and Option contracts
e The file structure for the same is given below:
Sr. No. Headers
Column Name Data Type Remarks
(ISO Tags)
1 Market Statistics Date | RptgDt Varchar (30) This field is blank for NCDEX
2 Session ID TradRegnOrgn Numeric (2,0) | This field is blank for NCDEX
FUTCOM - Futures on
Commodity
3 Market Char (7)
Type/Instrument Type OPTFUT — Options on Futures
MktTpandid
FUTIDX — Futures on Index
4 Instrument 1D Fininstrmlid Numeric (2,0) | This field is blank for NCDEX
5 Instrument Name FinlnstrmNm Char (30) This field is blank for NCDEX
6 Symbol TckrSymb Char (30) Contract Descriptor
7 Underlym_g Undrlyginstrm Char (30) Contract Descriptor
Commodity
8 Expiry Date XpryDt Char (30) DD-MMM-YYYY format
0 - Futures Contract
9 Strike Price StrkPric Number (25,7) | strike Price of Options
Contract
‘XX - FUTCOM/FUTIDX
OotriT Instrument
; pinip
10 Options Type Char (5) CE - Call European Option
PE - Put European Option
11
Previous Close Price Number (11,4) | This field is blank for NCDEX
PrvsClsgPric
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12 Open Price OpnPric Number (25,7) Ope_n price of the contract on
application date
13 High Price HghPric Number (25,7) H|gh_ price of the contract on
application date
14 Low Price LwPric Number (25,7) Low_pnge of the contract on
application date
15 Closing Price ClsPric Number (25.7) Clos_e price of the contract on
application date
16 Total Quantity Traded TtITradgVol Number (25.7) Total quantity tradec_i in the
contract on application date
17 Total Value Traded | TdTrfVal Number (13.2) | This field is blank for NCDEX
(in thousands)
18 Underlying Price UndrlygPric Number (11,4) | This field is blank for NCDEX
19 Life Time High LftmHgh Number (11,4) | This field is blank for NCDEX
20 Life Time Low LftmLw Number (11,4) | This field is blank for NCDEX
Quote Unit (of QtUnit Unit of measurement for the
21 Product) / Price Unit Char (20) contract
22 Settlement Price SttimPric Number (25,7) | This field is blank for NCDEX
23 Number Of Trades TtINbOfTXSEXct Number (9,0) Total number of_trades in the
d contract on application date
o4 Open Interest Opnintrst Number (25,2) Open Intert_ast in the contract
on application date
25 Chg In Ol ChngInOpnintrst | Number (25,7) | This field is blank for NCDEX
26 Average Traded Price | AvrgPric Number (11,4) | This field is blank for NCDEX
27 Currency Code Ccy Char (3) This field is blank for NCDEX
o8 Ex-Basis Delivery ExBsisDlvryPlc Char (30) Basis delivery Centre

Centre
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29 Measure UnitOfMeasr Char (10) Price unit of the contract
30 Traded Value In Lacs gtIVaIOfosExct Number (25,2) ';rh?etilot;??aec? gr? I:S;ﬂclzggnm
date

31 Last Traded Date LastTradgDt Char (9) I\_(z;\(s\';\t(r /aﬂ%_?_?;[zlignEDD-MMM-
32 Filler Rsvd01

33 Filler Rsvd02

34 Filler Rsvd03

35 Filler Rsvd04

36 Filler Rsvd05

37 Filler Rsvd06

38 Filler Rsvd07

39 Filler Rsvd08
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B. Trades
5. Provisional Option Bhav Copy (PROV_OPT)
e Naming Convention: OPT_DDMMYY_PROVISIONAL
e File contains trade information up to 5 pm for all active Option contracts
e The File Structure for the same is given below:
Sr. No. Column Name Data Type Remarks
1 SYMBOL Char (30) Contract Descriptor
UNDERLYING_COMM .
2 ODITY Char (10) Contract Descriptor
3 UNDERLYING_EXPIR Char (9) Underlying Futures contract expiry date in DD-
Y_DATE MMM-YYYY
EX_BASIS .
4 DELIVERY CENTRE Char (30) Delivery center of the contract
5 PRICE_UNIT Char (10) Price unit of the contract
6 PREVIOUS_CLOSING Number (15,2) Close price of the contract on previous trading
_PRICE day
7 OPEN_PRICE Number (15,2) | Open price of the contract on application date
8 HIGH_PRICE Number (15,2) [ High price of the contract on application date
9 LOW_PRICE Number (15,2) | Low price of the contract on application date
10 CLOSING_PRICE Number (15,2) | Close price of the contract on application date
OPEN_INTREST(IN . L
11 QUANTITY) Number (9,0) Open Interest in the contract on application date
12 TRADE_QUANTITY Number (15,0) Tota_l quantlty traded in the contract on
application date
13 MEASURE_UNIT Char (10) Unit of measurement for the contract
14 NO_OF_TRADES Number (6,0) Tota] n.umber of trades in the contract on
application date
15 UNDERLYING_DSP Number (15,2) | Closing price of Underlying Future Instrument
NOTIONAL_VALUE(IN Notional Value of option = (Strike price +
16 LACS) Number (17.2) Premium value) * Trade Qty * Contract multiplier
. _ . N
17 PREMIUM_TURNOVE Number (17,2) Premium Turnover = Premium value * Trade Qty

R(IN RS)

* Contract multiplier
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18 LAST_TRD_DATE Char (9) Last trade date in DD-MMM-YYYY/ NOTRADE
6. Final Option Bhav Copy (FINAL_OPT)
e Naming Convention: OPT_DDMMYY_FINAL
e File contains end of day trade information for all active Option contracts
e The File Structure for the same is given below:
Sr. No. Column Name Data Type Remarks
1 Symbol Char (30) Contract Descriptor
2 Underlying Commodity | Char (10) Contract Descriptor
3 Underlying ExpiryDate | Char (9) Underlying Future expiry date in DD-MMM-
YYYY
4 Ex-Basis Delivery Char (30) Basis Delivery center of the contract
Centre
5 Price Unit Char (10) Price unit of the contract
6 Previous Closing Price | Number (15,2) ;::;)lse price of the contract on previous trading
7 Opening Price Number (15,2) | Open price of the contract on application date
8 High Price Number (15,2) | High price of the contract on application date
9 Low Price Number (15,2) | Low price of the contract on application date
10 Closing Price Number (15,2) | Close price of the contract on application date
11 Open Interest Number (9,0) Open Interest in the contract on application date
12 Quantity Traded Today | Number (15,0) Tota_l quannty traded in the contract on
application date
13 Measure Char (10) Unit of measurement for the contract
14 No of Trades Number (6,0) Tota_l n_umber of trades in the contract on
application date
15 Underlying DSP Number (15,2) | Closing price of Underlying Future Instrument
. . Notional Value of option = (Strike price +
16 Notional Value in Lacs | Number (17.2) Premium value) * Trade Qty * Contract multiplier
. . _ . N
17 Premium Turnover (In Number (17,2) Premium Turnqvgr = Premium value * Trade Qty
Rs) * Contract multiplier
18 LastTradedDate Char (9) Last trade date in DD-MMM-YYYY/ NOTRADE
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7. Provisional Futures Bhav Copy (PROV_FUT)
e Naming Convention: mm.dd.yyyy.csv
e File contains trade information up to 5 pm for all active Future contracts
e The File Structure for the same is given below:
Sr. No. Column Name Data Type Remarks
1 SYMBOL Char (10) Contract Descriptor
2 EXPIRY_DATE Char (9) DD-MMM-YYYY format
3 COMMODITY Char (30) Contract Descriptor
EX_BASISDELIVERY . .
4 _CENTRE Char (30) Basis delivery Centre
5 PRICE_UNIT Char (10) Price unit of the contract
PREVIOUS_CLOSIN Close price of the contract on previous trading
6 G_PRICE Number (15,2) day
7 OPEN_PRICE Number (15,2) | Open price of the contract on application date
8 HIGH_PRICE Number (15,2) | High price of the contract on application date
9 LOW_PRICE Number (15,2) | Low price of the contract on application date
10 CLOSING_PRICE Number (15,2) | Close price of the contract on application date
11 TRADE_QUANTITY Char (14) Tota_l qu_antlty traded in the contract on
application date
12 MEASURE_UNIT Char (10) Unit of measurement for the contract
13 NO_OF_TRADES Number (6,0) Total nL_me_er of trades in the contract
on application date
14 TRADE_VALUE(INLA Number (17,2) Totgl trgded value in lacs of the contract on
CS) application date
OPEN_INTREST(IN . o
15 QUANTITY) Number (9,0) Open Interest in the contract on application date
16 LAST_TRD_DATE Char (11) Last trade date in DD-MMM-YYYY/ NOTRADE
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8. Final Futures Bhav Copy (FINAL_FUT)
e Naming Convention: Bhavcopy mm-dd-yyyy.csv
e File contains end of day trade information for all active Future contracts
e The File Structure for the same is given below:
Sr. No. Column Name Data Type Remarks
1 Symbol Char (10) Contract Descriptor
2 Expiry Date Char (9) DD-MMM-YYYY format
3 Commaodity Char (30) Contract Descriptor
4 Ex-Basis  Delivery | o, (30) Basis delivery Centre
Centre
5 Price Unit Char (10) Price unit of the contract
6 Pr_ewous Closing Number (15,2) Clos_e price of the contract on previous
Price trading day
7 Opening Price Number (15,2) Open price of the contract on application
date
8 High Price Number (15,2) High price of the contract on application
date
9 Low Price Number (15,2) Low price of the contract on application
date
10 Closing Price Number (15,2) Close price of the contract on application
date
11 Quantity Traded Number (15,0) Tota_I qqantlty traded in the contract on
Today application date
12 Measure Char (10) Unit of measurement for the contract
13 No of Trades Number (6,0) Total nl_me_er of trades in the contract
on application date
14 Traded Value in Number (17.2) Total trgde_d value in lacs of the contract
Lacs on application date
15 Open Interest Number (9, 0) Ope_n _Interest in the contract on
application date
16 LastTradedDate Char (9) Last trade date in DD-MMM-YYYY/

NOTRADE
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MD File

Naming Convention: ddmmyyyy.md
File contains information about all the futures & active options strikes that are available on exchange

on a particular day

This file will be generated after close of trading hours and contains data from Start of market hours

till EOD
The File Structure for the same is given below:

Sr. No. | Column Name Data Type Remarks

1 mkt_type Char (7) NORMAL
FUTCOM - Futures on Commodity

2 instrument_name Char (7) OPTFUT - Options on Futures
FUTIDX - Futures on Index

3 symbol Char (11) Contract Descriptor

4 expiry date Char (25) DD MON YYYY format

. . Blank - Futures Contract

5 strike_pricel Char (11) Strike Price of Options Contract
Blank - FUTCOM/FUTIDX Instrument

6 option type Char (3) CE - Call European Option
PE - Put European Option

7 prev_close_pricel Char (14) Clos_e price of the contract on previous
trading day

8 open_pricel Char (10) Open price of the contract on application date

9 high_pricel Char (10) High price of the contract on application date

10 low_pricel Char (10) Low price of the contract on application date

11 closing_pricel Char (10) Final Close price of the contract on application
date

12 qty_traded_today Char (10) Tota_l qu_antlty traded in the contract on
application date

13 total_traded_value Char (18) Tota] trfaded value in lacs of the contract on
application date

14 open_interest Char (9) Open Interest in the contract on application date

15 chg_open_interest Char (9) Chapge in Open Interest of the contract from
previous trading day

16 last_trd_date Char (35) Last trade date in DDMMMYYYY/ NO TRADE
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10. General Report (GEN RPT)
e Naming Convention: gen_rpt_mkt watch.dat

e File contains information about all the futures & active options strikes that are available on exchange
on a particular day
e This file will be generated after close of trading hours and contains data from Start of market hours

til EOD
e The File Structure for the same is given below:
Sr. No. | Column Name Data Type Remarks
1 MARKET Char (7) NORMAL
FUTCOM - Futures on Commodity
2 INSTR Char (7) OPTFUT — Options on Futures
FUTIDX - Futures on Index
3 SYMBOL Char (11) Contract Descriptor
4 CONTRACT_NAME |Char (25) Contract Descriptor
5 EXPIRY_DATE Char (11) DDMonYYYY format
Blank for Futures Contract
6 STRIKE_PRI Char (11)
Strike Price of Options Contract
Blank- FUTCOM/FUTIDX Instrument
7 OPT Char (3) CE - Call European Option
PE - Put European Option
8 PRICE_UNIT Char (10) Price Unit of the Contract
9 PRE_CLO_PRI Char (14) c(i“,&llc))f,e price of the contract on previous trading
10 OPEN_PRI Char (10) Open price of the contract on application date
11 HIGH_PRI Char (10) High price of the contract on application date
12 LOW_PRI Char (10) Low price of the contract on application date
13 CLOS_PRI Char (10) g;r;:l Close price of the contract on application
14 QTY_TRA_TO Char (10) g;::l quantity traded in the contract on application
15 QTY_UNIT Char (10) Unit of measurement for the contract
16 T TRA_VAL Char (18) 'Ia's;[)fﬁlca'i;;iegat\;alue in lacs of the contract on
17 OPEN_INT Char (9) Open Interest in the contract on application date
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18 CHG_OP_IN Char (9) D|ffe.rence |n'Open Interest of the contract from
previous trading day

19 NUM_OF_TRD Char (10) zj';);al number of trades in the contract during the

20 LAST_TRD_DATE |Char (16) Last Trade Date in DDMMMYYYY/ NO TRADE
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11. Contract File

e Naming Convention: ncdex_contract.txt
e Contract file for Futures and Options.

e File Structure is given below:

Sr. No. | Column Name Data Type Remarks

COMDTY - SYMBOL
e.g. — BARLEYJPR

FUTURES - SYMBOLDDMMMYYYY
e.g. — BARLEYJPR20AUG2019

1 Instrument 1D Char (255) OPTIONS ON FUTURES-
SYMBOLddmmmyyPE/CEstrikepriceS/IFmmmyy
e.g. - BARLEYJPRR25APR19PE2900FMAY19

INDEX — SYMBOLDDMMMYYYY
e.g. — INDEXSYMBOL20AUG2019

COMDTY is 0

‘Underlying Commodity’ for ‘Futures on
2 Asset Token Char (255) Commodity’

‘Underlying Future’ for ‘Options on Futures’
‘Underlying Index’ for ‘Futures on Index’

COMDTY - Underlying commodity
FUTCOM - Futures on Commodity
OPTFUT — Options on Futures
FUTIDX - Futures on Index

3 Instrument Name Char (6)

4 Symbol Char (10) Contract Descriptor

5 Series Char (2) Default is XX

6 BLANK

7 Expiry Date Char (10) ExpiryDate

For futures, default is -1

8 Strike Price Char (10) For Options, actual strike Price

XX - FUTCOM/FUTIDX Instrument
XX - COMMODITY

CE - Call European Option

PE - Put European Option

9 Option Type Char (2)

10 BLANK

11 CA Level Char (5) Default is O

12 BLANK
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13 Admission Type Char (5) Default is O

14 Rate Char (5) Defaultis O

15 Trading Status-1 Char (5) Default is 1

16 Eligibility-1 Char (1) (F:L(J)'I'YICD(;I—I\; }SOOPTFUT / FUTIDX is 1
17 BLANK

18 Trading Status-2 Char (5) Default is 2

19 Eligibility-2 Char (1) Defaultis O

20 BLANK

21 Trading Status-3 Char (5) Default is 2

22 Eligibility-3 Char (1) Defaultis 0

23 BLANK

24 Trading Status-4 | Char (5) ES‘IMCD(;FI\: /iSO3PTFUT / FUTIDX is O
25 Eligibility-4 Char (1) Defaultis 0

26 BLANK

27 Start Date Char (10) FirstTradingDate

28 IPD Char (10) Defaultis 0

29 Maturity Date Char (10) Maturity Date

30 Margin Percent Number (10) Eg: (F)l:)t:c:iz %C;ﬁl:/iuoe
31 Minimum Lot Size Number (10) Minimum Lot Size

32 Board Lot Quantity | Number (10) Lot Size

33 Minimum Spread Number (10) Tick size for Instrument
34 Issued Capital Number (20) Default is 999999999999
35 Freeze Quantity Number (20) Max Qty

36 Warning Quantity Number (20) Defaultis O

37 Admission Char (10) Admission Date
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38 Expulsion Char (10) Default is O
39 Re-Admission Char (10) Default is O
40 Record Date Char (10) Default is O
No Delivery Start FUTCOM - Date
4l Date Char (10) COMDTY / OPTFUT / FUTIDX is 0
No Delivery End FUTCOM - Date
42 Date Char (10) COMDTY / OPTFUT / FUTIDX is 0
43 Low Price Range Number (10) PB Lower Limit
44 High Price Range Number (10) PB Upper Limit
COMDTY /FUTCOM/FUTIDX -0
45 Ex Date Char (10) OPTEUT — Date
46 Book Closure Start| .+ 10 Default is 0
Date
47 Book Closure End | oo (10 Default is 0
Date
48 L?St Update Date Char (10) Last Update Date Time
Time
49 Exercise Start Date | Char (10) Maturity Date for options
50 Exercise End Date | Char (10) Maturity Date for options
51 Ticker selection Number (5) Default is 15
52 CA Old Token Number (5) Default is O
53 Credit Rating Char (12) Blank
54 Name Char (30) Security Description. This will have max 30
characters
55 EGMAGM Number (5) Default is O
Default is 1 for Futures.
56 Interest / Dividend Number (1) For. Options, thls flgld W|II_ den.ote whether the
option contract is active or inactive.
0 - Inactive, 1 - Active
57 Rights / Bonus Number (1) Default is O
58 MF / AON Number (5) Default is O
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59 Remarks Char (25) Remarks
Exercise Style
60 Ex Style Char (1) For European, value is E
For American, value is A
61 Ex Allowed Char (1) g(F))_II\_/IFDUTTY_/ ;UTCOM / FUTIDX — Y
62 Ex Rej Allowed Char (1) gICD)'II\'AFDUT'IY—/ ;UTCOM [FUTIDX =¥
63 PL Allowed Char (1) Default is N
64 BLANK Blank
65 Corp Adjust Char (1) Default is N
66 Asset Symbol Char (10) Underlying Symbol
67 BLANK Blank
68 Price Unit Number (10) Price Unit
69 Quantity Unit Number (10) Quantity Unit
70 Price Numerator Number (10) Price Numerator
71 Price Denominator | Number (10) Price Denominator
72 Delivery Lot Number (10) Delivery Lot
73 Delivery Unit Char (10) Delivery Unit
74 Base Price Number (10) Base Price
75 Delete Flag Char (1) Delete Flag

Value is Y or N
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1
°
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2. Contract File New

Naming Convention: ncdex_contract_new.txt

Contract file for Futures and options having token number
File Structure is given below

Sr. No. Column Name | Data Type Remarks

1 Token Number (15) Instrument TokenID
COMDTY is 0
TokenID of ‘Underlying Commodity’ for
‘Futures on Commodity’

2 Asset Token Number (15) TokenlID of ‘Underlying Future’ for ‘Options on
Future’
TokenlID of ‘Underlying Index’ for ‘Futures on
Index’
COMDTY — Underlying commodity

3 Instrument Char (6) FUTCOM - Futures on Commodity

Name OPTFUT — Options on Futures

FUTIDX — Futures on Index

4 Symbol Char (10) Underlying Symbol

5 Series Char (2) Default is XX

6 BLANK

7 Expiry Date Char (10) ExpiryDate

. . For Futures, default is -1

8 Strike Price Char (10) For Options, actual strike Price
XX - FUTCOM / FUTIDX Instrument

9 Option Type Char (2) CE - Call European Option
PE - Put European Option

10 BLANK

11 CA Level Char (5) Default is 0

12 BLANK

13 Admission Type | Char (5) Default is O

14 Rate Char (5) Default is O

15 Iradmg Status- | opar (5) Default is 1

A COMDTY is 0
16 Eligibility-1 Char (1) FUTCOM / OPTFUT / FUTIDX is 1
17 BLANK
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Trading Status-

18 5 Char (5) Default is 2
19 Eligibility-2 Char (1) Default is 0
20 BLANK
21 '3I'rad|ng Stats- | oo (5) Default is 2
22 Eligibility-3 Char (1) Default is 0
23 BLANK
Trading Status- COMDTY is 3
24 4 Char (5) FUTCOM / OPTFUT / FUTIDX is O
25 Eligibility-4 Char (1) Defaultis 0
26 BLANK
27 Start Date Char (10) FirstTradingDate
28 IPD Char (10) Default is O
29 Maturity Date Char (10) Maturity Date
. For Futures actual value
30 Margin Percent | Number (10) For Options, Default is 0
31 M.|n|mum Lot Number (10) Minimum Lot Size
Size
Board Lot .
32 Quantity Number (10) Lot Size
33 Minimum Number (10) Tick size for Instrument
Spread
34 Issued Capital Number (20) Default is 999999999999
35 Freeze Quantity | Number (20) Max Qty
Warning .
36 Quantity Number (20) Default is 0
37 Admission Char (10) Admission Date
38 Expulsion Char (10) Default is O
39 Re-Admission Char (10) Default is 0
40 Record Date Char (10) Default is O
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No Delivery FUTCOM - Date
4l Start Date Char (10) COMDTY / OPTFUT / FUTIDX is 0
No Delivery End FUTCOM - Date
42 Date Char (10) COMDTY / OPTFUT / FUTIDX is 0
43 Low Price Number (10) PB Lower Limit
Range
High Price _
44 Range Number (10) PB Upper Limit
COMDTY / FUTCOM / FUTIDX - 0
45 Ex-Date Char (10) OPTEUT —Date
Book Closure .
46 Start Date Char (10) Default is 0
Book Closure .
47 End Date Char (10) Default is O
Last Update .
48 Date Time Char (10) Last Update Date Time
49 Exercise  Start Char (10) Maturity Date for Options
Date
50 Exercise  End Char (10) Maturity Date for Options
Date
51 Ticker selection | Number (5) Default is 15
52 CA Old Token Number (5) Default is O
53 Credit Rating Char (12) Blank
54 Name Char (30) Security Description.
55 EGMAGM Number (5) Default is O
Default is 1 for Futures.
56 In.te.rest / Number (1) For. Options, th|_s f|elq will d_enotg whether the
Dividend option contract is active or inactive.
0 - Inactive, 1 - Active
57 Rights / Bonus | Number (1) Default is O
58 MF / AON Number (5) Default is 0
59 Remarks Char (25) Remarks
60 Ex Style Char (1) Exercise Style
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For European, value is E
For American, value is A

COMDTY / FUTCOM / FUTIDX - Y

61 Ex Allowed Char (1) OPTEUT — N

62 Ex Rej Allowed | Char (1) gS_II\_AFDUTTY_/ ;UTCOM /FUTIDX =Y
63 PL Allowed Char (1) Default is N

64 BLANK Blank

65 Corp Adjust Char (1) Default is N

66 Asset Symbol Char (10) Underlying Symbol

67 BLANK Blank

68 Price Unit Number (10) Price Unit

69 Quantity Unit Number (10) Quantity Unit

70 Zﬂ(rferator Number (10) Price Numerator

71 Egi?)minator Number (10) Price Denominator

72 Delivery Lot Number (10) Delivery Lot

73 Delivery Unit Char (10) Delivery Unit

74 Base Price Number (10) Base Price

75 Delete Flag | Char (1) peee g

76 MIT_SYMBOL | Char (255) Instrument ID. This will have max value of 30
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13. Contract File New (Standardized format with the ISO tags)
e Naming Convention: ncdex_contract_ new_common.csv
e Contract file for Futures and options having token number
e File Structure is given below

Sr. No. | Column Name Headers Data Type Remarks
(ISO Tags)
COMDTY — Underlying
commodity
FUTCOM — Futures on
Instrument : .
1 Name FinlnstrmNm Char (6) Commodity
OPTFUT - Options on Futures
FUTIDX — Futures on Index
2 Instrument ID Finlnstrmid Integer This field is blank for NCDEX
Unique
3 Identifier/ FinCntrctld Number (15,0) | Instrument TokenID
Token
COMDTY is 0
TokenlID of ‘Underlying
Underlying gommog!:y: for ‘Futures on
4 Unique UndrlygFininstrml Number (15.0 ommodily
Identifier/ Asset | d umber (15,0) : . ;
Tok TokenlID of ‘Underlying Future
OKen for ‘Options on Future’
TokenlID of ‘Underlying Index’
for ‘Futures on Index’
5 Symbol TckrSymb Char (12) Symbol
Underlying
6 Asset/ Asset Undrlyginstrm Char (12) Asset Symbol
Symbol
7 | Ynderlying UndrlygInstrmAss | o+ (25) This field is blank for NCDEX
Group tClss
g | Instrumentid/ | g.p g Large Int This field is blank for NCDEX
Security Id
XX - FUTCOM / FUTIDX
Instrument
9 Option Type OptnTp Char (2) CE - Call European Option
PE - Put European Option
For Futures, default is -1
10 Strike Price StrkPric Number (11,4)
For Options, actual strike Price

28/60




NCDEX

Pragati ka Solid Exchonge

11 Expiry Date XpryDt Char (11) ExpiryDate
12 Base Price BasePric Number (11,4) | Base Price
13 | Product PdctDesc Char (25) This field is blank for NCDEX
Description
14 Quotapon UnitOfMeasr Numeric (12,0) | This field is blank for NCDEX
Quantity
15 Quotation Unit | QtQty Char (5) This field is blank for NCDEX
Unique
Identifier Of
16 | Mapped UngldrAuctnBuyl |\ meric (10,0) | This field is blank for NCDEX
) nPdct
Auction Buy In
Product
Unique
Identifier Of
17 | Mapped UnaldrAuctnSell |\ meric (10,0) | This field is blank for NCDEX
) OutPdct
Auction Sell
Out Product
18 T2T Allowed TradToTradInd Char (5) This field is blank for NCDEX
19 Tradable Lot TradablLot Numeric (12,0) | This field is blank for NCDEX
20 | Price Tick 'r\fr']rt‘Trang”Cg'”C Numeric (11,4) | This field is blank for NCDEX
Near Month
21 | Product NearMnthPACtSY: | char (10) This field is blank for NCDEX
Symbol
Far Month
22 | Product Ea”\"mhpd"tsym Char (10) This field is blank for NCDEX
Symbol
oz | ProductStart | oy qianpitm | char (20) This field is blank for NCDEX
Date Time
pq | ProductEnd o4 e DM Char (20) This field is blank for NCDEX
Date Time
o5 | TenderStart | oo ysianpttm | Char (20) This field is blank for NCDEX
Date Time
26 gz?ger End TndrEndDtTm | Char (20) This field is blank for NCDEX
07 ngery Start | 5yrystartdt Char (20) This field is blank for NCDEX
28 BZ{g’ery End | plvryEndDt Char (20) This field is blank for NCDEX
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Expiry Process

29 Date XpryPrcDt Char (20) This field is blank for NCDEX
30 Ma_rgln Mrgnind Char (1) This field is blank for NCDEX
Indicator
31 I?/IZ?;ilr?r Buy RglrBuyMrgn Numeric (28,8) | This field is blank for NCDEX
32 ARAZ?;:? Sell RglrSellMrgn Numeric (28,8) | This field is blank for NCDEX
33 nSAg?;:ﬁl BUY | spciBuyMrgn Numeric (28,8) | This field is blank for NCDEX
34 I\Sﬂgfg:?l Sell SpecialSellMrgn Numeric (28,8) | This field is blank for NCDEX
35 -hr/g;gﬁ]r Buy TndrBuyMrgn Numeric (28,8) | This field is blank for NCDEX
36 Ig;gﬁ: Sell TndrSellMrgn Numeric (28,8) | This field is blank for NCDEX
37 |\D/|E;Ir“9/]?nry Buy DivryBuyMrgn Numeric (28,8) | This field is blank for NCDEX
38 Il\jﬂtzllrl\é?r:y Sell DivrySellMrgn Numeric (28,8) | This field is blank for NCDEX
39 | gt For Al AllcintLmt Numeric (28,8) | This field is blank for NCDEX
Limit For Only : e s
40 Al Client OnlyAllCIntLmt Numeric (28,8) | This field is blank for NCDEX
41 kIITclglejr?r Only OnlyAllOwnLmt Numeric (28,8) | This field is blank for NCDEX
42 Limit Per Client PerCintLmt Numeric (28,8) | This field is blank for NCDEX
Account
43 Limit Per Own PerOwnLmt Numeric (28,8) | This field is blank for NCDEX
Account
ag | Spread Benefit | o \poiaiwd | char (1) This field is blank for NCDEX
Allowed
Record Delete Flag
45 Deleted/ Delete | Del Char (1)
Flag Value is Y or N
46 Remarks Addtlinf Char (25) Remarks
a7 Price PricNmrtr Number (20,4) | Price Numerator
Numerator
48 Price PricDnmtr Number (20,4) | Price Denominator

Denominator
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49 General GnINmrtr Numeric (20,4) | This field is blank for NCDEX
Numerator

50 Genera_l GnIDnmtr Numeric (20,4) | This field is blank for NCDEX
Denominator

51 Lot Numerator | LotNmrtr Numeric (20,4) | This field is blank for NCDEX

52 Lot . LotDnmtr Numeric (20,4) | This field is blank for NCDEX
Denominator

53 Decimal DcmlstnPric Numeric (1, 0) | This field is blank for NCDEX
Locator

54 Block Deal BlckDealAllwdFlg | Numeric (1, 0) | This field is blank for NCDEX
Trading

55 | Currency TradgCcy Char (3) This field is blank for NCDEX

56 Delivery Weight | DivryWght Numeric (14,2) | This field is blank for NCDEX

57 Delivery Unit DlvryUnit Char (10) Delivery Unit

58 Product Month | PdctMnth Char (7) This field is blank for NCDEX

59 Trade Group Id | TradGrpld Numeric (2,0) This field is blank for NCDEX

60 Matching No. MtchgNb Numeric (2,0) This field is blank for NCDEX

61 Pre—Qpen PreOpnSsn Numeric (1,0) This field is blank for NCDEX
Session

62 Spread Type SprdTp Numeric (2,0) This field is blank for NCDEX

63 Extreme L.OSS LossBuyMrgn Numeric (28,8) | This field is blank for NCDEX
Buy Margin

64 Extreme I.‘OSS LossSellMrgn Numeric (28,8) | This field is blank for NCDEX
Sell Margin

65 | Option Pricing | o nri Char (2) This field is blank for NCDEX
Method

66 (TF:‘Sre)Sho'd LMt | rhrshidimt Numeric (15,2) | This field is blank for NCDEX

67 Delivery Mode DivryMd Numeric (1,0) This field is blank for NCDEX

68 Series Srsid Char (2) Series

69 CA Level %ffcICorpActnEvt Char (7) Default is 0

70 ,_Ar\dmlssmn AdmssnTp Char (5) Defaultis O

ype
71 Rate Rate Char (5) Default is 0
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Trading Status-

72 1 TradgSts1 Char (5) Default is 1
COMDTY is O
73 Eligibility-1 Elgbltyl Char (1) FUTCOM / OPTEUT / FUTIDX
is1
74 '2I'rad|ng Status- TradgSts2 Char (5) Default is 2
75 Eligibility-2 Elgblty2 Char (1) Defaultis O
76 '3I'rad|ng Status- TradgSts3 Char (5) Default is 2
77 Eligibility-3 Elgblty3 Char (1) Defaultis O
COMDTY is 3
Trading Status-
8 14 TradgSts4 Char (5) FUTCOM / OPTFUT / FUTIDX
is0
79 Eligibility-4 Elgblty4 Char (1) Default is O
80 Start Date StartDt Char (10) FirstTradingDate
81 IPD IPD Char (10) Defaultis 0
82 Maturity Date MtrtyDt Char (10) Maturity Date
For Futures actual value
83 Margin Percent | MrgnPctg Number (10)
For Options, Default is 0
Minimum Lot : - .
84 Size MinLot Number (10) Minimum Lot Size
Board Lot .
85 Quantity NewBrdLotQty | Number (10) Lot Size
Minimum . . .
86 Spread MinSprd Number (10) Tick size for Instrument
87 Issued Capital | IssdCptl Number (20) Default is 999999999999
Freeze MaxTradQtyPct
88 Quantity g Number (20) Max Qty
Warning .
89 Quantity WrngPctg Number (20) Default is 0
90 Admission Admssn Char (10) Admission Date
91 Expulsion Rmvl Char (10) Default is 0
92 Re-Admission Radmssn Char (10) Default is 0
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93 Record Date RcrdDt Char (10) Default is 0
FUTCOM - Date
No Delivery
9 | Start Date NoDlivryStartDt | Char (10) COMDTY / OPTFUT / FUTIDX
is0
FUTCOM - Date
No Delivery
9 | End Date NoDlivryEndDt | Char (10) COMDTY / OPTFUT / FUTIDX
is0
96 | Low Price MinPric Number (10) PB Lower Limit
Range
High Price . .
97 Range MaxPric Number (10) PB Upper Limit
COMDTY / FUTCOM / FUTIDX
98 | Ex-Date SpclExDt Char (10) -0
OPTFUT —Date
Book Closure .
99 Start Date BookClsrStartDt | Char (10) Default is 0
Book Closure .
100 End Date BookClIsrEndDt | Char (10) Default is 0
Last Update .
101 Date Time UpdDt Char (10) Last Update Date Time
Exercise Start . .
102 Date ExrcStartDt Char (10) Maturity Date for Options
Exercise End - ;
103 Date ExrcEndDt Char (10) Maturity Date for Options
104 Ticker TckrSelctn Number (6) Default is 15
Selection
105 | caoldToken | QdOfiCICOPACL |\ her (5) Default is 0
nEvtld
106 Credit Rating RatgDtls Char (12) Blank
107 Name SctyShrtNm Char (30) Security Description.
108 EGMAGM EGMAGM Number (5) Defaultis 0
Default is 1 for Futures.
Interest / For Options, this field will
109 Dividend IntrstOrDvdd1 Number (1) denote whether the option

contract is active or inactive.

0 - Inactive, 1 - Active
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110 Rights / Bonus | RghtsOrBns1 Number (1) Default is 0
111 MF / AON MFOrAON Number (5) Default is 0
Exercise Style
112 Ex Style OptnExrcStyle Char (1)
For European, value is E
For American, value is A
COMDTY / FUTCOM / FUTIDX
113 | Ex Allowed ExrcAllwd Char (1) -Y
OPTFUT - N
COMDTY / FUTCOM / FUTIDX
114 Ex Rej Allowed | ExrcRjctAllwd Char (1) -
OPTFUT —N
115 PL Allowed PLAIllwd Char (1) Default is N
116 Corp Adjust CorpAdjstmnt Char (1) Default is N
117 Price Unit PricUnit Char (10) Price Unit
118 Quantity Unit QtyUnit Char (10) Quantity Unit
119 Delivery Lot DlvryLot Number (10) Delivery Lot
Instrument ID. This will have
120 | MIT_Symbol MITSymb Char (255) max value of 30
101 | ASset AsstDesc Character This field is blank for NCDEX
Description (25)
Contract
Token
122 | Number 1/ SrsidLegl Int This field is blank for NCDEX
Series ID Of
Leg 1
Contract
Token
123 | Number 2/ SrsldLeg2 Int This field is blank for NCDEX
Series ID Of
Leg 2
Capacity P
124 Group Id CpctyGrpld Int This field is blank for NCDEX
15 | Instrument g ngNm Char(30) This field is blank for NCDEX
Long Name
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Maximum

126 | Single Order | MaxSnglOrdrSz | Int This field is blank for NCDEX
Size

127 | Trading Unit TradgUnit Char(5) This field is blank for NCDEX
Complex

128 Instrument FinlnstrmTp Int This field is blank for NCDEX
Type

129 | Partition ID UngPdctldr Int This field is blank for NCDEX

130 Dellvery_ DivryTp Numeric (2,0) | This field is blank for NCDEX
Mechanism
Allowed

131 | Deviation AllwWdDVINQYPC | i meric (5.2) | This field is blank for NCDEX

; tg

Quantity %

132 | Asset Class AsstClss Char(6) This field is blank for NCDEX
Option On
Future / e

133 , OptnOnFutr Varchar (50) | This field is blank for NCDEX
Underlying
Identifier
Underlying

134 Future Token :jJndrIygFuternI Varchar (50) This field is blank for NCDEX
No.

135 | ContractEnd | oy Varchar (50) | This field is blank for NCDEX
Time Indicator

136 | Quantity Mitplr Number (6) | This field is blank for NCDEX
Multiplier

137 | Quality Specs | QltySpcfctn Char (12) This field is blank for NCDEX

138 | Stock Name StockNm Char (26) This field is blank for NCDEX
Corporate

139 | Purpose — Mtg Number (1) This field is blank for NCDEX
AGM/ EGM
Corporate

140 | PUPOSE— | istorDvdd2 | Number (1) | This field is blank for NCDEX
Interest/
Dividend
Corporate

141 | Purpose — RghtsOrBns2 Number (1) This field is blank for NCDEX

Rights/ Bonus
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142 .?2?;?' SpclTerms Number (1) This field is blank for NCDEX
Commodity
Specs (Price

143 | Quote;Tradin | Cmmdty Char (24) This field is blank for NCDEX
g Lot;Delivery
Lot;Unit)

144 | Checksum Chcksm Char (1) This field is blank for NCDEX

145 | Filler Rsvd01

146 | Filler Rsvd02

147 | Filler Rsvd03

148 | Filler Rsvd04

149 | Filler Rsvd05

150 | Filler Rsvd06

151 | Filler Rsvd07

152 | Filler Rsvd08

153 | Filler Rsvd09

154 | Filler Rsvd10

155 | Filler Rsvd1l

156 Filler Rsvd12

157 Filler Rsvd13

158 | Filler Rsvd14

159 | Filler Rsvd15

160 | Filler Rsvd16

161 | Filler Rsvd17

162 | Filler Rsvd18

163 Filler Rsvd19

164 | Filler Rsvd20

165 Filler Rsvd21

166 Filler Rsvd22

167 Filler Rsvd23
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168 | Filler Rsvd24
169 | Filler Rsvd25
170 | Filler Rsvd26
171 Filler Rsvd27
172 | Filler Rsvd28
173 | Filler Rsvd29
174 | Filler Rsvd30
175 | Filler Rsvd31
176 | Filler Rsvd32
177 | Filler Rsvd33
178 | Filler Rsvd34
179 | Filler Rsvd35
180 | Filler Rsvd36
181 | Filler Rsvd37
182 | Filler Rsvd38
183 | Filler Rsvd39
184 | Filler Rsvd40
185 Filler Rsvd41
186 | Filler Rsvd42
187 | Filler Rsvd43
188 Filler Rsvd44
189 | Filler Rsvd45
190 | Filler Rsvd46

37/60



NCDEX

Pragati ka Solid Exchonge

14. Spread Contract File

e Naming Convention: ncdex_spreadcontract.txt

e Contract file for Calendar Spread combination on Futures
e File Structure is given below

Sr. No. Column Name Data Type Remarks
1. Spread Contract | Char(25) Spread Contract Name
Name E.g. CHANASEPJAN2020
2 Spread Maturity Date | Long Date of maturity
3 Near Month Token Short Leg 1 Futures contract
4 Asset Token Short Leg 1 Underlying Symbol
5 Instrument Name Char(6) FUTCOM - Futures on Commodity
FUTIDX — Futures on Index
6 Symbol Char(10) Leg 1 Underlying Symbol
7 Series Char(2) Default XX
8 Reserved Char(1) Blank
9 Expiry Date Long Last trading date of the Leg 1
10 Strike Price Long Default -1
11 Option Type Char(2) Default XX
12 Reserved Char(1) Blank
13 CA Level Short Default 0
14 Reserved Char(1) Blank
15 Admission Type Short Default 0
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16 Rate Short Default 0
17 Trading Status -1 Short Default 1
Normal Market
18 Eligibility -1 Char(1) Default 1
19 Reserved Char(1) Blank
20 Trading Status -2 Short Default 2
Odd lot market
21 Eligibility -2 Char(1) Default 0
22 Reserved Char(1) Blank
23 Trading Status -3 Short Default 2
Spot market
24 Eligibility -3 Char(1) Default O
25 Reserved Char(1) Blank
26 Trading Status -4 Short Default 3
Auction market
27 Eligibility -4 Char(1) Default 0
28 Reserved Char(1) Blank
29 Start Date Long Start Date
30 Interest Payment | Long Default 0
Date
31 Maturity Date Long Start Date
32 Margin Percent Long Initial Margin levied on the contract
33 Minimum Lot Size Long Minimum order quantity
34 Board Lot Quantity Long Board Lot quantity
35 Min Spread Long Tick Size
36 Issued Capital Double Default - 1000000000000
37 Volume Freeze | Long Order Freeze Quantity for the Instrument
Quantity
38 Warning Quantity Long Default 0
Of Outstanding
Volume
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39 Admission Date Long Admission Date
40 Expulsion Date Long Default 0
41 Re-Admission Date Long Default 0
42 Record Date Long Default 0
43 No Delivery Date Start | Long Delivery start date of Underlying leg 1 contract
44 No Delivery Date End | Long Delivery end date of Underlying leg 1 contract
45 Low Price Range Long Leg 1 lower limit
46 High Price Range Long Leg 1 higher limit
47 Ex Date Long Default O
48 Book Closure Date | Long Default 0
Start
49 Book Closure Date | Long Default O
End
50 Last Update Date |Long Last Update Date Time
Time
51 Exercise Start Date Long Default 0
52 Exercise End Date Long Default 0
53 Ticker Selection Short Default O
54 CA Old Token Short Default O
55 Credit Rating Char(12) Blank
56 Name Char(25) Leg 1 symbol
57 EGMAGM Short Default 0
58 Interest Dividend Short Default O
59 Rights Bonus Short Default 0
60 Mf aon Short Default 0
61 Remarks Char(25) Comment inserted while placing order
62 Ex Style Char(1) Exercise Style

‘A’ = American Style Exercise
‘E’ = European Style Exercise
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63 Ex Allowed Char(1) Default Y

64 Ex Rej Allowed Char(1) Default Y

65 PL Allowed Char(1) Default N

66 Reserved Char(1) Blank

67 Is Corp Adjust Char(1) Default N

68 Asset Char(10) Underlying Asset symbol

69 Reserved Char(1) Blank

70 Price Unit Char(10) Price unit of the contract

71 Qty Unit Char(10) Quantity unit of the contract

72 Price Numerator Long Numerator multiplying factor

73 Price Denominator Long Denominator multiplying factor

74 Delivery Lot Long Delivery lot size

75 Delivery Unit Char(10) Delivery Unit

76 Base Price Long Base Price

77 Delete Flag Char(1) Blank

78 Far Month Token Short Leg 2 Futures contract

79 Asset Token Short Leg 2 Underlying Symbol

80 Instrument Name Char(6) FUTCOM — Futures on Commodity
FUTIDX — Futures on Index

81 Symbol Char(10) Leg 2 Underlying Symbol

82 Series Char(2) Default XX

83 Reserved Char(1) Blank

84 Expiry Date Long Last trading date of the Leg 2

85 Strike Price Long Default -1

86 Option Type Char(2) Default XX

87 Reserved Char(1) Blank

88 CA Level Short Default 0
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89 Reserved Char(1) Blank
20 Admission Type Short Default 0
91 Rate Short Default O
92 Trading Status -1 Short Default 1
Normal Market
93 Eligibility -1 Char(1) Default 1
94 Reserved Char(1) Blank
95 Trading Status -2 Short Default 2
Odd lot market
96 Eligibility -2 Char(1) Default 0
97 Reserved Char(1) Blank
98 Trading Status -3 Short Default 2
Spot market
99 Eligibility -3 Char(1) Default O
100 | Reserved Char(1) Blank
101 | Trading Status -4 Short Default 3
Auction market
102 | Eligibility -4 Char(1) Default 0
103 | Reserved Char(1) Blank
104 | Start Date Long Start Date
105 | Interest Payment | Long Default 0
Date
106 | Maturity Date Long Start Date
107 | Margin Percent Long Initial Margin levied on the contract
108 | Minimum Lot Size Long Minimum order quantity
109 | Board Lot Quantity Long Board Lot quantity
110 | Min Spread Long Tick Size
111 | Issued Capital Double Default - 1000000000000
112 | Volume Freeze | Long Order Freeze Quantity for the Instrument
Quantity
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113 | Warning Quantity of | Long Default 0
Outstanding
Volume
114 | Admission Long Admission Date
115 | Expulsion Long Default 0
116 | Re-Admission Long Default 0
117 | Record Date Long Default 0
118 | No Delivery Date Start | Long Delivery start date of Underlying leg 2 contract
119 | No Delivery Date End | Long Delivery end date of Underlying leg 2 contract
120 | Low Price Range Long Leg 2 lower limit
121 | High Price Range Long Leg 2 higher limit
122 | Ex Date Long Default O
123 | Book Closure Date | Long Default 0
Start
124 | Book Closure Date |Long Default O
End
125 |Last Update Date |Long Last Update Date Time
Time
126 | Exercise Start Date Long Default 0
127 | Exercise End Date Long Default 0
128 | Ticker Selection Short Default O
129 | CA Old Token Short Default O
130 | Credit Rating Char(12) Blank
131 | Name Char(25) Leg 2 symbol
132 | EGMAGM Short Default 0
133 | Interest Dividend Short Default 0
134 | Rights Bonus Short Default 0
135 | Mf aon Short Default 0
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136 | Remarks Char(25) Comment inserted while placing order
137 | Ex Style Char(1) Exercise Style
‘A’ = American Style Exercise
‘E’ = European Style Exercise
138 | Ex Allowed Char(1) Default Y
139 | Ex Rej Allowed Char(1) Default Y
140 | PL Allowed Char(1) Default N
141 | Reserved Char(1) Blank
142 | Corp Adjust Char(1) Default N
143 | Asset Char(10) Underlying Asset symbol
144 | Reserved Char(1) Blank
145 | Price Unit Char(10) Price unit of the contract
146 | Qty Unit Char(10) Quantity unit of the contract
147 | Price Numerator Long Numerator multiplying factor
148 | Price Denominator Long Denominator multiplying factor
149 | Delivery Lot Long Amount of quantity requested for delivery.
150 [ Delivery Unit Char(10) Delivery lot size
151 | Base Price Long Base Price
152 | Delete Flag Char(1) Y — Deleted
N — Active
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15.

Trade Date File (TRADEDDMMYYYY.TXT)

Naming convention: NCX_FO_TRADE_DD_MM_YYYY.TXT

The file is generated by member through Nextra Trading terminal.
This file contains trade details. File can be generated either real time or at end of day through Drop
copy utility of Nextra.

The file structure for the same is as given below

Sr. No. | Column Name Data Type Description/Remarks

1 Trade Number Char (10)
11 - Original Trade
12 - Modified Trade
13 - Cancelled Trade
14 - Rejected Trade

2 Trade Status Char (2) 15 - Modification Rejected
16 - Cancellation Rejected
A - Give-Up Approved
R - Give-Up Rejected
FUTCOM - Futures on Commaodity,

3 Instrument Type Char (6) OPTFUT - Options on Futures
FUTIDX - Futures on Index

4 Symbol Char (10) Contract Descriptor

5 Expiry Date Date DDMMMYYYY

6 Strike Price Double

7 Option Type Char (2)

8 Contract Name Char (30) Contract Descriptor
1 - Regular Lot

9 Book Type Integer 2 - Special Terms

4 — Negotiated Trade
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RL — Regular Lot

10 Book Type Name Char (2) NT — Negotiated Trade
ST — Special Term trade
11 Market Type Integer 1 - Normal Market
12 User ID Char (5)
13 TimeStamp?2 Integer Default O
14 Buy / Sell Integer ; —zue)I/I
15 Trade Quantity Long
16 Price Double
17 Pro / Client Char (1) ; _ Pcrlc:em
18 Client ID Char (10)
19 Participant ID Char (12)
20 Open / Close Char (5) Default ‘OPEN’
21 Cover / Uncover Char (7) Default UNCOVER’
22 Activity Time Date Time DD MMM YYYY HH:MM:SS
23 Last Modified Time Date Time DD MMM YYYY HH:MM:SS
24 Order Number Char (12) Order ID
25 Filler Char (5) Blank
26 NNF Id Double NNF Id
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16. Trade Log File (TRADE LOG_DDMMYYYY)

e Naming convention: NCDEX_<TMID>_TRD_LOG_DDMMYYYY.CSV

e This is subscription based member file and generated for trading members.

e File gives member wise trade information. The file will be generated after close of trading hours on
each business date.

e The file structure for the same is as given below:

Sr. No. Field Data Type Description/Remarks
1 Branch String
2 User Id String
FUTCOM - Futures on Commodity
3 Inst Type String OPTFUT - Options on Futures
FUTIDX - Futures on Index
Inst Symbol String Contract Descriptor
5 Expiry Date String Date in DD-MON-YYYY format
6 Strike price Number (8.2) | £or opions. strke price of the contract
XX - FUTCOM/FUTIDX Instrument
7 Option Type String CE - Call European Option
PE - Put European Option
8 Order ID String
9 Buy/Sell String Buy/ Sell indicator ‘BUY’ or ‘SELL’
10 Open/Close String 8 = Closed Srder Open order;
11 Trade No String
12 Quantity Float Traded Quantity
13 Qty Price String Price unit
14 Unit String Quantity unit
15 Price Float
16 Time String Trade Time
17 A/C No String Client id
18 Activity String Default value ‘Trade’
19 Cover/Uncover String Default value ‘U’
20 Is_spread String l’Qfe ;??ratg:taisn‘c\i;:itﬁ?\l ’the trade is due to a
21 Trade Value Float
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17.

Order Log File (ORDER LOG_DDMMYYYY)

Naming convention: NCDEX_<TMID>_ORD_LOG_DDMMYYYY.CSV

This is subscription based member file and generated for trading members.

File gives member wise orders - new /modified /cancelled activity log for the orders and spread
orders of a trading member. The file will be generated after close of trading hours on each business

date.
e The file structure for the same is as given below:
Sr. No. | Column Name Data Type Description/Remarks
1 Branch String
2 User Id String
FUTCOM - Futures on Commodity
3 Inst Type Varchar2 (6) | OPTFUT - Options on Futures
FUTIDX - Futures on Index
4 Inst Symbol String Contract Descriptor
Expiry Date String Date in DD-MON-YYYY format
. ' For Futures and Futures on Index - O
6 strike_price Number (9,2) For Options- strike price of the contract
XX - FUTCOM/FUTIDX Instrument
7 option_type Varchar2 (2) | CE - Call European Option
PE - Put European Option
8 Order ID String
9 Buy/Sell String Buy/ Sell indicator B- Buy, S — Sell
. OPEN
10 Open/Close String CLOSE
11 Order Qt Float
12 Bal Qty Float Balance order quantity
13 Price Float
14 Time String Time at which order was placed or activity
happened on that orders
15 Participant String
. . PRO = Propriety Order;
16 ProCli String CLI = Client Order
17 Client String
18 SP Terms String BLANK
19 MF Float Default 0
DAY - for Day orders
. GTC - Good till Cancel
20 Ord Dur String GTD - Good till date
IOC — Immediate or Cancel
21 Trigger Price Float
22 Discl Qt Float Disclosed quantity
23 Displ Qt Float Display quantity
Activity taken place on the order. Values can
be ‘Order
o . ‘Order Modified’
24 Activity String ‘Order Cxl Confirmed’
‘Expired’
‘Order Rejected’
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25 Cover/Uncover String Default value - 'UNCOVERED’
User id of user carried modification or

26 Cxl/Mod String cancellation. System or batch cancellations will
indicate O

27 Remarks String

28 Qty Price Float Price Unit

29 Unit Float Quantity unit

30 Bal Value Float Value of balance quantity

31 Price Diff Float Price difference

32 Inst Type2 String 2" |eg Instrument type

33 Inst Symbol2 String 2" Leg Symbol name

34 ExpiryDate2 String 2nd | eg Expiry date

35 Open/Close2 String Default value - ‘Open’

36 Cover/Uncover2 String Default value - ‘UNCOVERED’
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18.

Open Order Log File (OPEN ORDER LOG DDMMYYYY)

Naming convention: NCDEX_<TMID>_OPN_ORD_LOG_DDMMYYYY.CSV

This is subscription based member file and generated for trading members.

File gives the details of valid and unexpired GTC and GTD orders. The file will be generated after
close of trading hours on each business date.

The file structure for the same is as given below:

Sr. No. | Column Name Data Type Description/Remarks
1 Branch String
2 User Id String
FUTCOM - Futures on Commodity
3 Inst Type Varchar2 (6) | OPTFUT - Options on Futures
FUTIDX - Futures on Index
4 Inst Symbol String Contract Descriptor
5 Expiry Date String Date in DD-MON-YYYY format
Commodity Futures - 0
6 strike_price Number (9,2) | Futures on Index -0
For Options- strike price of the contract
XX - FUTCOM/FUTIDX Instrument
7 option_type Varchar2 (2) | CE - Call European Option
PE - Put European Option
8 Order Id String
9 Buy/Sell String Buy/ Sell indicator ‘BUY’ OR ‘SELL’
. OPEN
10 Open/Close String CLOSE
11 Order Qt Float
12 Bal Qty Float Balance order quantity
13 Price Float
14 Time String Time at which order was placed or activity
happened on that order
15 Participant String
. . PRO = Proprietary Order
16 ProCli String CLI = Client Order
17 Client String
18 SP Terms String BLANK
19 MF Qty Float Default 0
DAY — Day order
. GTC - Good till Cancel
20 Ord Dur String GTD - Good till date
IOC — Immediate or Cancel
21 Trigger Price Float
22 Discl Qt Float Quantity that was disclosed
23 Cover/Uncover String Default value - ‘UNCOVERED’
24 Qty Price Float Price unit
25 Unit Float Quantity unit
26 Bal Value Float Value of balance quantity
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19. Trade File (End-Of-Day Trade file)
e Naming convention: DDMMYYYY_<BROKERID>.csv
e The file gives the details of all trades for trading member.
e The file will be generated after close of trading hours on each business date.
e The file structure for the same is as given below
Sr. No. Column Name Data Type Description/Remarks
1 trade_no Varchar2 (30)
11 - Trade
12 - Modified Trade
2 trade_status Integer 13 - Cancelled Trade
17 - Give-Up Approved
18 - Give-Up Rejected
3 symbol Varchar2 (10) Contract Descriptor
FUTCOM - Futures on Commaodity
4 instr_name Varchar2 (6) OPTFUT - Options on Futures
FUTIDX - Futures on Index
5 expiry_date Varchar2 (30) Expiry Date
; : For Futures - 0
6 strike_price Number (9,2) For Options- strike price of the contract
XX - FUTCOM/FUTIDX Instrument
7 option_type Varchar2 (2) CE - Call European Option
PE - Put European Option
8 security_name Varchar2 (20) Contract Descriptor
Regular - 1
° book_type Integer Negotiated book - 4
10 market_type Integer Default value 1
11 user_id Integer
12 branch_id Integer
: Buy-1
13 buy_sell String Sell— 2
14 trade_qty Number (12) Traded quantity
15 trade_price Number (10,2) Traded price
. . Client - 1
16 pro_cli String Pro— 2
17 client String
It is Participant Id
18 participant code | String For Giveup trade it will be Participant ID
otherwise it will be broker ID.
Default 0.
19 settle Integer For NNFE it is 10
20 entry_dt String Order entry date time
21 mod_dt_tm Varchar2 (30) It contalns_ mOdIerd dgite time, if it is modified.
If not modified, value is entry date time.
22 order_number String
23 cpid String Default NIL
24 nnf_field Integer Terminal id entered via CTCL
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20. Trade File (End-Of-Day Trade file) (Standardized format with the ISO tags)
e Naming convention: DDMMYYYY_<BROKERID> COMMON.csv
e The file gives the details of all trades for trading member.
e The file will be generated after close of trading hours on each business date.
e The file structure for the same is as given below:

Headers
Sr. No. Column Name Data Type Description/Remarks
(ISO Tags)
1 Trade Number UnqgTradldr Varchar 2 (30)
11 - Trade
12 - Modified Trade
2 Trade Status RptdTxSts Int 13 - Cancelled Trade
17 - Give-Up Approved
18 - Give-Up Rejected
Symbol/Asset
3 Code/Asset TckrSymb Char (12) Contract Descriptor
Symbol
FUTCOM - Futures on
Commodity
Instrument Type
4 / Name / FinlnstrmTp Char (6) OPTFUT - Options on
Product Type Futures
FUTIDX - Futures on Index
5 Expiry Date XpryDt Varchar 2(13) Expiry Date
For Futures - 0
6 Strike Price StrkPric Number (12,4) For Options- strike price of
the contract
XX - FUTCOM/FUTIDX
Instrument
Option Type
! (Call/Put) OptnTp Char (2) CE - Call European Option
PE - Put European Option
Contract Name /
Product
Description/
8 Series Code/ FininstrmNm Char (25) Contract Descriptor
Asset
Description/
Security Name
9 Instrument 1D FinInstrmld Numeric (2,0) This field is blank for NCDEX
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Regular — 1
10 Book Type PlcOfTrad Varchar (2)
Negotiated book - 4
11 EgomkeType BookTpNm Char (3) This field is blank for NCDEX
12 Market Type MktTpandid Varchar (2) Default value 1
13 User Id InstgUsr Number (10,0)
14 Branch Id Brnchid Char (3)
Buy-1
15 Buy/Sell BuySellind Char (1)
Sell -2
16 Trade Quantity | TradQty Number (12) | Traded quantity
. : Number :
17 Trade Price Pric (11,7) Traded price
i Client- 1
1g | FrO/Cl Account | iy Number (1)
yp Pro—2
Account Number
19 /1D / Client Acctld Char (11)
Code
It is Participant Id
Participant
20 Settler/ CIrMmbid Char (12) For Giveup trade it will be
Participant Code Participant ID otherwise it will
be broker ID
Default O
21 Settlement SttimTp Number (2)
For NNF it is 10
Trade o
22 . TradDtTm Char (20) This field is blank for NCDEX
Date/Time
It contains modified date time,
o if it is modified.
23 gotd'/fﬁfn UpdDt Char (30)
ate/fime If not modified, value is entry
date time.
24 Order Number Ordrld Varchar 2 (20)
25 Cpld CtdnPtcptid Char (7) Default NIL
Order Entry
Date Time /
26 Order User Last | OrdrDtTm Char (20) Order entry date time
Update

Time/Entry_Dt
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CTCLID/ISV

26 Unique CTCLId Char (15) Terminal id entered via CTCL
No./Nnf_Field

28 | gpread price | SP™ ?H?l‘;”c This field is blank for NCDEX

29 Remarks Addtlinf Char (50) This field is blank for NCDEX

30 Eﬁﬁg;ce Ref ?'1%'%‘;”‘3 This field is blank for NCDEX

31 Product Month | CtrctSttimMnth | Char (7) This field is blank for NCDEX

32 Tm Id Brkr Char (6) This field is blank for NCDEX

33 ﬁ'eer?fél? of cp | CIMmbOTCHdn f - 2y This field is blank for NCDEX
Code Ptcptld

34 Trader ID Tradrld Char (10) This field is blank for NCDEX

35 gsnﬁ?rggtion FullyExctdConf | v (1) This field is blank for NCDEX
(YIN) Snt

36 Sgﬂti%i‘:f;gf"a' OdCtdnPtcpt | Char (12) This field is blank for NCDEX

37 Old Cm Code | OdCIrMmbld Char (6) This field is blank for NCDEX

38 Location ID Lctnid Largelnt This field is blank for NCDEX

39 g‘?g‘éf I/:'ID%SS“’G OrdrTp Char (1) This field is blank for NCDEX

40 Filler Rsvd01

41 Filler Rsvd02

42 Filler Rsvd03

43 Filler Rsvd04

44 Filler Rsvd05

45 Filler Rsvd06

46 Filler Rsvd07

a7 Filler Rsvd08

48 Filler Rsvd09

49 Filler Rsvd10

50 Filler Rsvdll
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51 Filler Rsvd12
52 Filler Rsvd13
53 Filler Rsvd14
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C. Client Level Positions

21. Clips UCI PAN Level
e Naming Convention;

a. NCDEX_CLIPS_PAN_COM_.csv

The file shows client wise position at Commodity level across all trading members

b. NCDEX_CLIPS_PAN_NM_.csv

The file shows client wise position for Near Month across all Trading members

e The reports will be generated for Trading Members, if any of their client has open position

exceeding 70% of applicable position

limit.

e These intraday and end of day reports / files will be available on the Extranet at around 2:30 p.m.,

4:30 p.m., 7:45 p.m. and after close of trading hours on each business day

e The Files Structure is given below:

Sr.

Data

Column Name Remarks
No. Type
1 Sr_No Integer Serial No
Strin Name of the Base Underlying Commaodity
; g
2 Commodity 255
(255) e.g. CHANA BU
Contract descriptor INSTRUMENT
String TYPE_SYMBOL_DD-MMM-YY_0_XX_0
3 Contract_Descriptor 50
(50) e.g. FUTCOM_GUARGUMS_20-Jul-
17_0_XX_0.0
4 Mapped_Member_Id (SSt)rmg TMID / Other Member
. String . .
5 Mapped_Client_Id (10) Client Id / Other Client
6 Long_Position_Qty Integer Long position of Client
7 Short_Position_Qty(After_EPI) | Integer Short _posmon of Client after excluding EPI
guantity
8 EPI Double Early Pay-In quantity
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9 Netted_Position Integer Open position after netting, if applicable
. . : String
10 | Client_Position_Side (10) Long/Short
11 | Mkt_Wide_Ol Integer Market wide Open Interest
12 | %_Mkt wide_o1_oty Double Posﬂpn limit as a percentage of Mkt_Wide_Ol,
if applicable at client level
13 | Absolute_Qty Limit_Allowed Integer Applicable numerical position limit
14 | Utilization Double Equal to or above 70%
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22.

Clips Club Client Level
Naming Convention:

NCDEX_CLIPS <MEM CODE>_CLUB_COM_<DDMMYYYYhhmm>
The file shows client wise clubbed positions at Commodity level across all trading members
NCDEX_CLIPS <MEM CODE> CLUB_NM_< DDMMYYYYhhmm>

The file shows client wise clubbed positions for Near Month across all trading members

a.

The reports will be generated for Trading Members, if any of their client has open position exceeding

70% of applicable position limit.

These intraday and end of day reports / files will be available on the Extranet at around 2:30 p.m.,

4:30 p.m., 7:45 p.m. and after close of trading hours on each business day

The Files Structure is given below

Sr.

NoO Column Name Data Type Remarks
1 | Sr_No Integer Serial No
Name of the Base Underlying Commaodity
2 Commodity String (255)
e.g. CHANA_BU
Contract descriptor
INSTRUMENTTYPE_SYMBOL_DD-MMM-
3 | Contract_Descriptor String (50) YY_0_XX_0
e.g. FUTCOM_GUARGUMS5_20-Jul-17_0_XX_0.0
4 | Mapped_Member_Id | String (5) TMID / Other Member
5 Mapped_Client_Id String (10) Client Id / Other Client
6 | Long_Position_Qty Integer Long position of Client
7 Short_Position_Qty Inteder Short position of Client after excluding EPI
(After_EPI) 9 guantity
8 EPI Double Early Pay-In quantity
9 Netted_Position Integer Open position after netting, if applicable
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10 | Client_Position_Side | String (10) Long/Short
11 | Mkt_Wide_Ol Integer Market wide Open Interest
12 | %_Mkt Wide_OI_Qty | Double POS|'t|on limit as a percentage of Mkt Wide_Ol, if
applicable at client level
Absolute_Qty Limit_ . . T
13 Allowed Integer Applicable numerical position limit
14 | Utilization Double Equal to or above 70%
Reference:

NCDEX/TRADING-037/2019 dated September 13, 2019

NCDEX/TRADING-060/2022 dated December 23, 2022
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