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1. Position File
File Name For File Type Available
BCX_POTM_<membercode>_yyyymmdd Trading Member csv Extranet
BCX_POCM_<membercode>_yyyymmdd Clearing Member csv Extranet
Sr No. | Field Name Data Type Description
, Business Date For which position file is generated
1 Position Date Char (11) Format: DD-MMM-YYYY
Clearing Member .
2 Char (6) Clearing Member code
Code
Trading Member Trading Member code
3 Code/CP Code VarChar (12) For CP accepted trades, CP code
P = Proprietary
4 Account Type Char (1) C =Client
| = Institutional accepted trades
End Client Code. In case of Account Type in 4 above is ‘P’ TM
5 Client Code VarChar (12) code, In case of Account Type in 4 above is ‘I, this will contain
‘INST’
Instrument Example:
6 type/product Type Char (6) For Futures — FUTCOM or
YPe/p P For Options - OPTFUT
7 Asset Symbol Char (12) Asset Symbol
Expiry Date
8 Expiry Date Char (11) Format: DD-MMM-YYYY
For Call Auction it would be blank
9 Strike Price Numeric (11,4) Blank for Future
Blank for Future
10 Option Type Char (2) ‘CE’ for ‘CALL and
‘PE’ for ‘PUT’ option
11 Brought Forward Numeric (9,0) Net Buy Brought Forward Quantit
Buy Quantity ’ ¥ & ¥
12 Brought Forward Numeric (22,2) Net Buy Brought Forward Value at previous business date
Buy Value settlement price
Brought Forward . .
1 B
3 Sell Quantity Numeric (9,0) Net Sell Brought Forward Quantity
B B i i
14 rought Forward Numeric (22,2) Net Sell rought Forward Value at previous business date
Sell Value settlement price
15 Day Buy Quantity Numeric (9,0) Total quantity brought today
16 Day Buy Value Numeric (22,2) Value of bought quantity at traded price
17 Day Sell Quantity Numeric (9,0) Total quantity sold today
18 Day Sell Value Numeric (22,2) Value of sold quantity at traded price
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Pre Delivery/

Exercise/
Net i f ki li i f fut
19 Assignment Buy Numeric (9,0) et buy quant!ty before mar |‘ng de |.very in cgse of fu ures‘
Quantit Net buy quantity before exercise/assignment in case of options
¥ Gross Buy Quantity, incase of Call Auction
Pre Delivery/
20 Exercise/ Numeric (22,2) Net buy value be.fore DeIivery/ExerFise/Assignment
Assignment Buy Gross Buy Value incase of Call Auction
Value
Pre Delivery/
E i . . . .
21 A);iirgcrlfri/ent Sell Numeric (9,0) Net sell quant!ty before mark|.ng del|.very in c:.:lse of futures_
Quantit Net sell quantity before exercise/assignment in case of options
¥ Gross sell Quantity incase of Call Auction
Pre Delivery/
E i . . .
29 A):sairgcrri/ent Sell Numeric (22,2) Net sell value be.fore DeI|very/ExerFlse/ASS|gnment
Gross sell Value incase of Call Auction
Value
Buy delivery marked quantity in case of futures
Buy Deli Total vali i ity i f opti
23 uy Delivery . Numeric (9,0) otal valid exerqsed quantity in ca‘se o] c?ptlons ‘
Marked/Exercised Gross buy quantity marked for delivery, incase of call auction
Quantity
. [l deli ki ity i ff
el e st e o e
24 Marked/Assigned Numeric (9,0) . a Y . .p .
. Gross sell quantity marked for delivery, incase of call auction
Quantity
Post Deli . . L
E)?:rcisil/very / Net buy quantity after delivery marking incase of futures
25 . Numeric (9,0) Net buy quantity after exercise/assignment incase of options
Assignment Buy ‘- .
. 0’ incase of call auction
Quantity
Post Deli . . L
03 . elivery/ Net buy value after delivery marking at settlement price, incase
Exercise/ .
26 . Numeric (22,2) of futures
Assignment Buy ‘i~ .
0’ incase of call auction
Value
Post Deli . . .
0s . elivery/ Net sell quantity after delivery marking incase of futures
Exercise/ . . . . . ,
27 ) Numeric (9,0) Net sell quantity after exercise/assignment incase of options
Assignment Sell - .
. 0’ incase of call auction
Quantity
Deli
Post . elivery/ Net sell value after delivery marking at settlement price, incase
Exercise/ .
28 . Numeric (22,2) of futures
Assignment Sell (r .
0’ incase of call auction
Value
29 Settlement Price Numeric (11,4) Settlement Price
Value is zero incase of futures
Value is the day’s sell value minus the day’s buy value incase of
30 options
Net Premium Numeric (22,2) Value is provided with the appropriate sign convention ie.

Payable (-)/ receivable (+)
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MTM Profit/Loss value
Value is ‘0’ incase of options and call auction products

31 Daily MTM Value is provided with the appropriate sign convention Payable (-
Numeric (22,2) )/ receivable (+). Positive value represent mark to market profit

Settlement Value .
and negative value represent mark to market loss
Delivery marked / Exercised / Assigned Value
Value is provided with the appropriate sign convention Payable (-

Delivery Marked/ )/ receivable (+)

32 Exercised/ Assigned | Numeric (22,2)

Value In case of call auction, when an account ID has both buy and sell
delivery marked quantity it would be absolute of sum of day buy
value and day sell value marked for delivery

33 Filler Char (12) Reserved for future use and any value in the same should be

ignored

2. Bank obligation File to Member

File Name For File Type Available
BCX_BRTM_<membercode>_ yyyymmdd Trading Member csv Extranet
BCX_BRCM_<membercode>_yyyymmdd Clearing Member csv Extranet

Sr No. | Field Name Data Type Description
. Business Date For which Bank file is generated.

1 Transaction Date Char (11) Format: DD-MMM-YYYY
Description:

2 Description Char (100) - Normal Obligation
- Delivery Obligation

3 Bank Name Char (20) Clearing Bank Name (For CM), Blank for TM

4 Etzttlement Account Numeric (16, 0) Account No of Clearing Member. For TM, it will be blank.

. . D- Payin
D 1

5 ebit /Credit Char (1) C- Payout

6 Instruction Amount | Numeric (22,2) Pay-in/Pay-out amount in INR

5 Filler Char (3) Beserved for future use and any value in the same should be
ignored

8 Filler Numeric (22,2) Beserved for future use and any value in the same should be
ignored

9 Filler Numeric (22,2) Reserved for future use and any value in the same should be

ignored
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3. Margin File to Member (Reporting File)
File Name For File Type Available
BCX_MGTM_<membercode>_yyyymmdd Trading Member csv Extranet
BCX_MGCM_<membercode>_yyyymmdd Clearing Member csv Extranet
Sr No. | Field Name Data Type Description
Margin File Generation Date
1 |Date Char (11) Format: DD-MMM-YYYY
Trading Member Trading Member code
2 VarChar (12
Code/CP Code arChar (12) In case of accepted CP Trades, this will contain CP code
Client code
3 Client Code VarChar (12) For TCM/PCM it would be blank
For Pro record it will be ‘OWN’
. . . Sum of Initial Margin + Extreme loss Margin + Net Buy Premium
4 Initial Margin Numeric (22,2) at TM/CP/End Client level
. . Sum of Additional Margin + Special Margin + Tender Margin +
> Other Margin Numeric (22,2) Delivery Margin + Concentration Margin + Devolvement Margin
. . MTM loss (MTM + Exercise/Assignment) in absolute terms. If
MTM M N 22,2
6 argin umeric (22,2) MTM Profit, then it would be 0.00
7 Filler Numeric (22,2) Reserved for Shortage Reported
8 Filler Numeric (22,2) Reserved for Penalty Levied
9 MTM Margln Numeric (22,2) Reserved for Member Reporting
Collection
10 Initial Margm Numeric (22,2) Reserved for Member Reporting
Collection
11 Other Margm Numeric (22,2) Reserved for Member Reporting
Collection

4. Margin File from Member (Reporting File)

File Name For File Type Available
BCX_MGTM<membercode>.Mnn Trading Member csv Extranet
BCX_MGCM<membercode>.Mnn Clearing Member csv Extranet
Sr No. | Field Name Data Type Description

o chr 11 o

5 Trading Member VarChar (12) Trading Member Code

Code/CP Code

In case of accepted CP Trades, this will contain CP code
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Client code
3 Client Code VarChar (12) For TCM/PCM it would be blank
For Pro record it will be ‘OWN’
. . . Sum of Initial Margin + Extreme loss Margin + Net Buy Premium
4 Initial Margin Numeric (22,2) at TM/CP/End Client level
. . Sum of Additional Margin + Special Margin + Tender Margin +
ther M N 22,2
> Other Margin umeric (22,2) Delivery Margin + Concentration Margin + Devolvement Margin
. . MTM loss (MTM + Exercise/Assignment) in absolute terms. If

6 MTM Margin Numeric (22,2) MTM Profit, then it would be 0.00
7 Filler Numeric (22,2) Reserved for Shortage Reported
8 Filler Numeric (22,2) Reserved for Penalty Levied

MTM Margin . .
9 Collected Numeric (22,2) MTM Margin Collected
10 Initial Margin Numeric (22,2) Initial Margin Collected

Collected ’ &

Other Margin . .
11 N 22,2 her M Il

Collected umeric (22,2) Other Margin Collected

Notes:

= M indicates that the file is uploaded by the member

= nn shall be the batch number and will be a running sequence (values 01-99)

=  Member code for uploading the file: 4 digits eg, BCX_MGTM0111.M01

5. Margin Response File to Member

File Name For File Type Available
BCX_MGRTM_<membercode> YYYYMMDD (Business Date) | Trading Member csv Extranet
BCX_MGRCM_<membercode> YYYYMMDD Clearing Member Ccsv Extranet
Sr No. | Field Name Data Type Description
Margin File Generation Date
1| Date Char (11) Format: DD-MMM-YYYY
Trading Member Trading Member code
2 12
Code/CP Code VarChar (12) In case of accepted CP Trades, this will contain CP code
Client code
3 Client Code VarChar (12) For TCM/PCM it would be blank
For Pro record it will be ‘OWN’
. . . Sum of Initial Margin + Extreme loss Margin + Net Buy Premium
22,2
4 Initial Margin Numeric (22,2) at TM/CP/End Client level for each product.
. . Sum of Additional Margin + Special Margin + Tender Margin +
22,2
> Other Margin Numeric (22,2) Delivery Margin + Concentration Margin + Devolvement Margin
. . MTM loss (MTM + Exercise/Assignment) in absolute terms. If
6 | MTM Margin Numeric (22,2) MTM Profit, then it would be 0.00
7 Reported MTM Numeric (22,2) MTM Margin Reported By Member
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Margin

Reported Initial

8 Margin Numeric (22,2) Initial Margin Reported By Member
9 Reported Other Numeric (22,2) Other Margin Reported By Member
Margin
Margin File Upload . e .
10 Date/Time Char (24) Date & Time of margin file uploaded in the Exchange System
. . Shortage Reported (sum of initial margin shortage and other
11 Margin Shortage Numeric (22,2) margin & MTM shortage)
12 Penalty Code Char (1) If any M.argln .shorjcage then applicable penalty category
Note: * is for invalid reported entry
13 Penalty Amount Numeric (22,2) If any Margin shortage then applied penalty as given by SEBI.
14 Filler Numeric (2,0) Beserved for future use and any value in the same should be
ignored.
Notes:

= MGR indicates that the file is sent by the Exchange

6. Penalty File to Member for Margin Shortfall (Monthly basis)

File Name For File Type Available
BCX_PNLTM_<membercode> MMYYYY Trading Member csv Extranet
BCX_PNLCM_<membercode> MMYYYY Clearing Member csv Extranet
Sr No. | Field Name Data Type Description
1 Trade Date Char (11) Format : DD-MMM-YYYY
2 Clearing Member Char (6) Clearing member code
Code
3 Clearing Member VarChar (50) Clearing member Name
Name
Trading Member . . .
4 Code/CP Code VarChar (12) Trading Member/CP code incase of Clearing Member
5 Client Code VarChar (12) Client code
6 Shortfall Amount Numeric (22,2) Sum of Initial Margin shortfall and Other Margin & MTM shortfall
Count of Shortfall
7 for Consecutive Numeric (2,0) Count of Shortfall for consecutive Days
Days
Count of Shortfall
8 in the Calendar Numeric (2,0) Count of Shortfall for the calendar month
Month
9 ,;ppllcable Penalty Numeric (22,2) Applicable Penalty
()
10 Penalty Amount Numeric (22,2) Penalty amount as per SEBI stipulated criteria
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7. Early Payin File to Member
File Name For File Type Available
BCX_EPITM_<membercode>_yyyymmdd Trading Member csv Extranet
BCX_EPICM_<membercode>_yyyymmdd Clearing Member csv Extranet
Sr No. | Field Name Data Type Description
Obligation Date
1 |Date Char (11) Format DD-MMM-YYYY
Clearing Member .
2 Char (6) Clearing Member code
Code
Trading Member Trading Member code
VarChar (12
3 Code/CP Code arChar (12) In case of accepted CP records, this will contain ‘INST’
‘P’ for Proprietary
4 Account Type Char (1) ‘C’ for Client
‘I for Institutional Accepted Trades.
If the flag is P, then Trading Member code for which Early Pay In
benefit is considered on the above mentioned Date.
If the flag is C, then End Client code for which Early Pay In benefit
is considered on the above mentioned Date.
5 Client Code VarChar (12) If th(? flag is I, then CP code for.wh|ch Early Pay In benefit is
considered on the above mentioned Date.
Order of Priority:
1st CP Records
2nd TM Records
3rd End Client Records
Sorted Alphabetically.
6 Asset Code/Symbol | Char (12) Asset Symbol
Expiry Date
7 Expiry Date Char (11) Format: DD-MMM-YYYY
For Call Auction it would be blank.
8 Open Position Numeric (9,0) Open Position for given date
£ ; ; - £ - -
9 arly P_ay In Numeric (9,0) Quantity consideration as Early Pay in on the above mentioned
Quantity Date
. Early Pay In Value for the quantity marked as Early Pay In
1 E 18,2
0 arly Pay In Value Numeric (18,2) Quantity on the above mentioned Date
£ £ - - ;
11 Carry forwart_ﬂ arly Numeric (9,0) arly Pay In Quantity carried forward on the above mentioned
Pay In Quantity Date
E
12 Carr.y forward Early Numeric (18,2) Early Pay in Value carried forward on the above mentioned Date
Pay in Value
13 Filler Numeric (1,0) Reserved for future use and any value in the same should be

ignored.
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Reserved for future use and any value in the same should be

14 Filler Numeric (18,2) .
ignored.
R for fut lue in th houl
15 Filler Numeric (18,2) ‘ eserved for future use and any value in the same should be
ignored.
Deli Mark . . .
16 € |very arked Numeric (9,0) Delivery Marked Quantity on the above mentioned Date
Quantity
Delivery Margin
17 Exemptic‘m Qty Numeric (9,0) Quan.tity Consider Delivery Margin Exemption after Delivery
after Delivery Marking
Marking
Delivery Margin
18 Exemptic.m Value Numeric (18,2) Value. Consider Delivery Margin Exemption after Delivery
after Delivery Marking
Marking
19 CP Code Char (12) For account type ‘I’, CP code.

8. Exercise/Delivery File to Member

File Name For File Type Available
BCX_EXDExTMIntimation_<membercode>_yyyymmdd | Trading Member csv Extranet
BCX_EXDExCMiIntimation_<membercode>_yyyymmdd | Clearing Member Ccsv Extranet

Sr No. | Field Name Data Type Description
1 Position Date Char (11) Business date for which position file is
generated. Format : DD-MMM-YYYY
2 Clearing Member code | Char (6) Clearing member code
Trading Member Trading Member code
3 Code/CP Code VarChar (12) In case of accepted CP records, this will contain CP code
Client code
4 Client Code VarChar (12) For CP record, - it will be blank
For PRO record, it should be OWN
Instrument
5 Char (6) Instrument Name as defined in Contract Master
type/Product Type
6 Asset code/Symbol Char (12) Asset Symbol
7 Expiry Date Char (11) Expiry Date
Format: DD-MMM-YYYY
8 Strike Price Numeric (11,4) Strike Price
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9 Option Type Char (2) Options Type
1-ITM
2-CTM
10 Strike Identification Numeric (1)
3-ATM
4- OTM
11 Buy position Numeric (9,0) It should be net buy open position
Don’t exercise-ITM
12 EX/DEX Flag Char (3)
Exercise- For CTM/ATM/OTM
) , It should be default don’t exercise quantity for ITM
Exercise/Don’t . . . .
13 Numeric (9,0) strikes and default exercise quantity for all other

exercise quantity

strikes ie CTM/ATM/OTM.

9. Exercise/Delivery File from Member

File Name For File Type | Available
BCX_EXDExTMIntimation_<membercode>_yyyymmdd.Mnn | Trading Member Ccsv Extranet
BCX_EXDExCMlIntimation_<membercode>_yyyymmdd.Mnn | Clearing Member Ccsv Extranet

Sr No. | Field Name Data Type Description
1 Position Date Char (11) Business date for which position file is
generated. Format : DD-MMM-YYYY
2 Clearing Member code | Char (6) Clearing member code
Trading Memb i
3 rading Member VarChar (12) Trading Member code o ‘
Code/CP Code In case of accepted CP records, this will contain CP code
Client code
4 Client Code VarChar (12) For CP record, - it will be blank
For PRO record, it should be OWN
Instrument ) .
5 Char (6) Instrument Name as defined in Contract Master
type/Product Type
6 Asset code/Symbol Char (12) Asset Symbol
7 Expiry Date Char (11) Expiry Date

Format: DD-MMM-YYYY
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N -
8 Strike Price umeric Strike Price
(11,4)
9 Option Type Char (2) Options Type
1-ITM
2-CTM
10 Strike Identification Numeric (1)
3-ATM
4- 0TM
It should be net bu
11 Buy position Numeric (9,0) » 4
open position
Don’t exercise-ITM
12 EX/DEX Flag Char (3)
Exercise- For CTM/ATM/OTM
) , . It should be don’t exercise quantity for ITM strikes requested by
Exercise/Don’t exercise . . . . .
13 Numeric (9,0) | member and default exercise quantity for all other strikes ie

guantity

CTM/ATM/OTM requested by the member.

10. Response of Exercise/Delivery intimation to Member

File Name For File Type Available
BCX_RESEXDExTMIntimation_<membercode>_yyyymmdd | Trading Member Ccsv Extranet
BCX_RESEXDExCMIntimation_<membercode>_yyyymmdd | Clearing Member Ccsv Extranet

Sr No. | Field Name Data Type Description
. Business date for which position file is
1 Position Date Char (11)
generated. Format : DD-MMM-YYYY
Clearing Memb
2 earing Viember Char (6) Clearing member code
Code
Trading Member i
3 g varChar (12) Trading Member code o .
Code/CP Code In case of accepted CP records, this will contain CP code
Client code
4 Client Code VarChar (12) For CP record, - it will be blank
For PRO record, it should be OWN
5 Instrument Char (6) Instrument Name as defined in Contract Master
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type/Product Type
6 Asset code/Symbol | Char (12) Asset Symbol
. Expiry Date
7 | Bxpiry Date Char (11) Format: DD-MMM-YYYY
8 Strike Price Numeric (11,4) Strike Price
9 Option Type Char (2) Options Type
1- ITM
2-CTM
10 Strike Identification | Numeric (1)
3-ATM
4- OTM
It should be net b
11 Buy position Numeric (9,0) . n W
open position
Don’t exercise-ITM
12 EX/DEX Flag Char (3)
Exercise- For CTM/ATM/OTM
. , It should be don’t exercise quantity for ITM strikes requested by
Exercise/Don’t . . . o
13 . . Numeric (9,0) member and default exercise quantity for all other strikes ie
exercise quantity
CTM/ATM/OTM requested by the member.
14 Error Code Numeric (2,0) Error code if the record is rejected. Else it should be blank.

Error Codes:

01-Incorrect file name

02 — Same batch no. file already imported
03- Blank file cannot be imported

04- Invalid date

05- Invalid CM/TM

07- Time lapsed for exercise/Don’t Exercise Instruction

v" Clearing member will upload responses for CP Clients.
v Trading member will upload responses for clients & own trades.

11. Debit Credit Note to Member

File Name

For

Occurrence
File Type Available

BCX_

DRCRTM_<membercode>_yyyymmdd

Trading Member

csv Daily Extranet
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BCX_DRCRCM_<membercode> yyyymmdd Clearing Member | CSV Daily Extranet
BCX_DRCRTM_<membercode>_mmmyyyy Trading Member | CSV Monthly Extranet
BCX_DRCRCM_<membercode> mmmyyyy Clearing Member | CSV Monthly Extranet
Sr No. | Field Name Data Type Description
Business Date
1 |Date Char (11) Format : DD-MMM-YYYY
2 Clearing Member Char (6) Clearing Member code
Code
3 z;add;ng Member/CP Char (12) Trading Member / Custodian Participant code
D — Debit
4 Debit/Credit Char (1) -
C - Credit
5 Dr/Cr Note No. Char (15) DRN/YYYY/n' for Debit Note and 'CRN/YYYY/n' for credit note.
Delivery Marking Business date for which marking is done. Format - DD-MMM-
6 Char (11)
Date YYYY.
7 Charge Description Char (100) Charge Description
8 Instrument Char (6) Instrument Name as defined in contract master
type/Product Type
9 Asset Code/Symbol Char (12) Asset Symbol
. Expiry Date
10 Expiry Date Char (11)
Format : DD-MMM-YYYY
11 Charge Amount Numeric (10,2) | Charge amount.
12 Remarks Char (100) Remarks
13 Filler Char (3) :Rgisc()arr;/jd for future use and any value in the same should be

12. Obligation File to Trading Member

File Name For File Type Available

BCX_NOBLTM_<membercode>_yyyymmdd Normal Obligation Ccsv Extranet

Information at Trading Member level

SrNo. | Field Name Data Type Description
1 Record Type Numeric (2,0) | Default value ‘1’
Business Date of Normal Obligation. The Format would be DD-
2 Date Char (11) MMM-YYYY
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Clearing Member

3 Code Char (6) Clearing Member code
4 Trading Member Code | VarChar (12) | Trading Member code
5 Filler Char (1) Beserved for Future use and any value in same should be
ignored.
; h Funds Pay In/ Pay Out Date.
6 Due Date Of Payment | Char (11) The Format would be DD-MMM-YYYY
Number of Detail
7 Records at End Client | Numeric (3,0) | Total number of records in the “Details” section of 2.
Level
Numeric MTM Profit/Loss. If Loss, then the amount would be prefixed
8 MTM Profit/Loss (22,2) with a negative sign (-) and If Profit, then the amount would be
’ shown in absolute terms.
Premium Pay- Numeric Premium on Option.s Buyir.mg/SeIIing. If NeT Amount is. nega‘tive
9 In/Pay-Out (22,2) then would be‘ prefixed with a negative sign (-) and if positive
! then would be in absolute terms.
. . . Net Value of the Options Exercised/Assigned. If Net Amount is
10 Exercise / Assignment | Numeric negative then would be prefixed with a negative sign (-) and if
Value (22,2) . .
positive then would be in absolute terms.
Numeric Total Amount of Charges. If the Net Value is negative then would
11 Charges (22,2) be prefixed with a negative sign (-) and if positive then would be
! in absolute terms.
Netted Amount (would also consider Shortages) i.e. Due to
12 Net Pay-In/Pay-Out Numeric Member or Due from Member. The Amount, Due from Member
(22,2) i.e. Pay-In would be prefixed with —ve sign and if Due to Member
i.e. Pay-Out would be shown in absolute term.
13 Filler Char (3) Reserved for Future use and any value in same should be

ignored.

Information at End Client Level for the Trading Member

Sr No. | Field Name Data Type Description
N -
1 Record Type lzgng)rlc Default value ‘2’
2 Account Type Char (1) ‘P’ for Proprietary ‘C’ for Client
. Client code
3 Client Code VarChar (12) For Account Type ‘P’ , Trading Member Code
Instrument
4 Type/Product Char (6) Instrument Name as defined.
type
5 Asset Symbol Char (12) Asset Symbol
6 Expiry Dat Char (11) Expiry Date
XPITy Zate o Format : DD-MMM-YYYY
. . Numeric . .
7 Strike Price (11,4) Strike Price
8 Options Type Char (2) Options Type
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Numeric MTM Profit/Loss. If Profit, then the amount would be shown in absolute
9 MTM Profit/Loss (22.2) terms and if Loss, then the amount would be prefixed with a negative sign
' (-)-
. . Premium on Options Buying/Selling. If Net Amount is negative then would
Premium Pay- Numeric . . . . . " .
10 be prefixed with a negative sign (-) and if positive then would be in
In/Pay-out (22,2)
absolute terms.
. . ) Net Value of the Options Exercised/Assigned
Exercise/Assignm Numeric 3 3 - ’ B .
11 If the Net Value is negative then would be prefixed with a negative sign (-)
ent Value (22,2) . . .
and if positive then would be in absolute terms.
12 Filler Char (3) Reserved for Future use and any value in same should be ignored.
13 Filler Char (12) Reserved for Future use and any value in same should be ignored.
13. Obligation File to Clearing Member
File Name For File Type Available
BCX_NOBLCM_<membercode>_yyyymmdd Normal Obligation Ccsv Extranet

Information at Clearing Member level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘1’
Business Date of Normal Obligation. The Format would be DD-
2 Date Char (11) MMM-YYYY
3 Clearing Member Char (6) Clearing Member code
Code
4 Filler Char(1) Beserved for Future use and any value in same should be
ignored.
5 Due Date Of Char (11) Funds Pay In/ Pay Out Date.
Payment The Format would be DD-MMM-YYYY
Number of Detail
6 Records at TM / CP Numeric (3,0) Total number of records in the “Details” section of 2.
Level
Number of Detail
7 Records at End Numeric (5,0) Total number of records in the “Details” section of 3.
Client /CP Level
MTM Profit/Loss. if Loss, then the amount would be prefixed
8 MTM Profit/Loss Numeric (22,2) with a negative sign (-) and If Profit, then the amount would be
shown in absolute terms
Premium Pay- Premium on Options Buying/Selling. If Net Amount is negative
9 In/Pay- Numeric (22,2) then would be prefixed with a negative sign (-) and if positive
Out then would be in absolute terms.
Exercise / Net Value of the Options Exercised/Assigned. If the Net Value is
10 Numeric (22,2) negative then would be prefixed with a negative sign (-) and if

Assignment Value

positive then would be in absolute terms.
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Total Amount of Charges. If the Net Value is negative then would

11 Charges Numeric (22,2) be prefixed with a negative sign (-) and if positive then would be
in absolute terms.

12 Shortages Numeric (22,2) Shortages amount.
Netted Amount (would also consider Shortages) i.e. Due to
Member or Due from Member. The Amount, if Due to Member

13 | Net Pay-In/Pay-Out | N ic (22,2 , : ’

et Pay-In/Pay-Ou umeric ( ) i.e. Pay-Out would be shown in absolute term and Due from

Member i.e. Pay-In would be prefixed with —ve sign.

14 Filler Char (3) Reserved for Future use and any value in same should be

ignored.

Information at Trading Member level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value 2’
2 Clearing Member Code Char (6) Clearing Member code
Trading Member . . -
3 Code/CP Code VarChar (12) Trading Member code / Custodian Participant code
4 Filler Char(1) Res‘erved for Future use and any value in same should
be ignored.
MTM Profit/Loss. if Loss, then the amount would be
5 MTM Profit/Loss Numeric (22,2) prefixed with a negative sign (-) and If Profit, then the
amount would be shown in absolute terms
. Premium on Options Buying/Selling. If Net Amount is
6 Premium Pay-In/Pay Numeric (22,2) negative then would be prefixed with a negative sign (-
Out . s .
) and if positive then would be in absolute terms.
Net Value of the Options Exercised/Assigned. If the
2 Exercise/Assignment Numeric (22,2) Net V?Iue.|s negatlve.then.would be prefixed v.\/|th a
Value negative sign (-) and if positive then would be in
absolute terms.
Total Amount of Charges. If the Net Value is negative
8 Charges Numeric (22,2) then would be prefixed with a negative sign (-) and if
positive then would be in absolute terms.
9 Filler Char (3) Res.erved for Future use and any value in same should
be ignored.
Information at End Client/CP Level
NS:; Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘3’
Clearing Member Code | Char (6) Clearing Member code
i Trading Member code
3 Trading Member VarChar (12) g oc :
Code/CP Code For Account Type ‘I’, ‘CP code’.
‘P’ for Proprietary
4 | Account Type Char (1) 'C’ for Client

‘1" for Institutional Accepted Trades.
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Client Account code

5 Client Code VarChar (12) For Account Type ‘P’, Trading Member Code

For Account Type ‘I, CP Code
Instrument .

6 Type/Product Type Char (6) Instrument Name as defined.

7 Asset Code/Symbol Char (12) Asset Symbol
Expiry Date

8 Expiry Date Char (11) piry
Format : DD-MMM-YYYY

9 Strike Price Numeric (11,4) Strike Price

10 Options Type Char (2) Options Type
MTM Profit/Loss. if Loss, then the amount would be

11 MTM Profit/Loss Numeric (22,2) prefixed with a negative sign (-) and If Profit, then the
amount would be shown in absolute terms

. Premium on Options Buying/Selling. If Net Amount is

12 gruetmlum Pay-In/Pay Numeric (22,2) negative then would be prefixed with a negative sign (-
) and if positive then would be in absolute terms.
Net Value of the Options Exercised/Assigned. If the

13 Exercise/Assignment Numeric (22,2) Net Vélue.ls negatlve‘then‘vyould be prefixed VYIth a

Value negative sign (-) and if positive then would be in

absolute terms.

14 Filler Char (3) Res.erved for Future use and any value in same should
be ignored.

15 Filler Char (12) Reserved for Future use and any value in same should

be ignored.

14. Margin File to Trading Member

File Name For File Type Available
BCX_MGO1_<membercode>_yyyymmdd Information csv Extranet
Information at Trading Member Level
Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘1’
) Dat Char (11 Business Date of Normal Obligation. The Format would be DD-
ate ar (11) MMM-YYYY
3 Clearing Member Char (6) Clearing Member code
Code
4 Trading Member VarChar (12) Trading Member code
Code
Number of Detail
5 Records at Numeric (5,0) Total number of records in the “Summary” section of 2.
Summary — End
Client Level
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Number of Detail

6 Records at Detail - | Numeric (5,0) Total number of records in the “Details” section of 3.
End Client Level
Initial
7 Margin/SPAN Numeric (22,2) Initial Margin and SPAN Margin.
Margin
8 Special Margin Numeric (22,2) Special Margin.
9 Additional Margin | Numeric (22,2) Additional Margin.
10 Tender Margin Numeric (22,2) Tender Margin.
11 Delivery Margin Numeric (22,2) Delivery Margin.
Spread Margin . . )
12 Benefit Numeric (22,2) Non Span Spread Margin Benefit.
13 Delivery Margin Numeric (22,2) Delivery Margin Exemption
Exemption ! ¥ & P
Early Pay-In . .
14 Benefit Numeric (22,2) Early Pay-In Benefit.
A | Margi
15 th‘a argin Numeric (22,2) Actual Margin Levied
Levied
16 Filler Numeric (22,2) Reserved for Future use and any value in same should be ignored.
17 Net Buy Premium Numeric (22,2) Net Buy Premium
Ext I . .
18 X re.me 058 Numeric (22,2) Extreme loss margin
margin
C trati . . .
19 onC(.en ration Numeric (22,2) Concentration Margin
Margin
20 Devol.vement Numeric (22,2) Devolvement Margin
Margin

Summary Margin Information at end Client Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value 2’
2 Trading Member Char(6) Trading Member code
Code
‘P’ for Proprietary
3 Account Type Char (1) ‘C’ for Client
‘I’ for Institutional Accepted Trades would be displayed.
Client code
4 Client Code VarChar (12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I’, CP code
Initial
5 Margin/SPAN Numeric (22,2) Initial Margin and SPAN Margin.
Margin
6 Special Margin Numeric (22,2) Special Margin.
7 Additional Margin | Numeric (22,2) Additional Margin.
8 Tender Margin Numeric (22,2) Tender Margin.
9 Delivery Margin Numeric (22,2) Delivery Margin.
10 Spread Margin Numeric (22,2) Non Span Spread Margin Benefit.
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Benefit
Delivery Margin . . . .
11 . Numeric (22,2) Delivery Margin Exemption
Exemption
Early Pay-In . .
12 - .
Benefit Numeric (22,2) Early Pay-In Benefit
13 Actfjal Margin Numeric (22,2) Actual Margin Levied
Levied
14 Filler (ELM) Numeric (22,2) Reserved for Future use and any value in same should be ignored.
15 Filler Char (12) Reserved for Future use and any value in same should be ignored.
16 Net Buy Premium Numeric (22,2) Net Buy Premium
17 Extreme loss Numeric (22,2) Extreme loss margin
margin
C trati . . .
18 oncgn ration Numeric (22,2) Concentration Margin
Margin
19 Devol.vement Numeric (22,2) Devolvement Margin
Margin

Information at End client product Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘3’
‘P’ for Proprietary
2 Account Type Char (1) ‘C’ for Client
‘I’ for Institutional Accepted Trades would be displayed.
Client code
3 Client Code VarChar (12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I, CP Code
Instrument
4 Type/Product Char (6) Instrument Name as defined.
Type
Asset/Code
5 Symbol Char (12) Asset Symbol
Expiry Date
6 Expiry Date Char (11) PTY
Format : DD-MMM-YYYY
7 Strike Price Numeric (11,4) Strike Price
8 Options Type Char (2) Options Type
9 Initial Margin Numeric (22,2) Initial Margin.
Special Margin . . . -
1 .
0 On Buy Position Numeric (22,2) Special Margin on Buy Open Position
Special Margin . . . -
11 On Sell Position Numeric (22,2) Special Margin on Sell Open Position.
Additional Margin . . . s
12 .
On Buy Position Numeric (22,2) Additional Margin on Buy Open Position
13 Additional !\/!argm Numeric (22,2) Additional Margin on Sell Open Position.
On Sell Position
14 Tender Margin Numeric (22,2) Tender Margin.
15 Delivery Margin Numeric (22,2) Delivery Margin.
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Deli Margi
16 € |verY arein Numeric (22,2) Delivery Margin Exemption
Exemption
Early Pay-In . .
17 Benefit Numeric (22,2) Early Pay-In Benefit.
18 Filler Numeric (22,2) Reserved for Future use and any value in same should be ignored.
19 Filler Char (12) Reserved for Future use and any value in same should be ignored.
20 Net Buy Premium | Numeric (22,2) Net Buy Premium
Ext I . .
21 X re.me 058 Numeric (22,2) Extreme loss margin
margin
C trati . . .
22 oncgn ration Numeric (22,2) Concentration Margin
Margin

15. Margin File to Clearing Member

File Name For File Type Available
BCX_MGO02_<membercode>_yyyymmdd Information csv Extranet
Information at Clearing Member Level
Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘1’
Business Date of Normal Obligation. The Format would be
2 Date Char (11) DD-MMM-YYYY
3 Clearing Member Code | Char (6) Clearing Member code
Number of Detail
4 Records at TM / CP Numeric (3,0) Total number of records in the “Details” section of 2.
Level
Number of Detail
5 Records at Summary - Numeric (5,0) Total number of records in the “Summary” section of 3.
End Client / CP Level
Number of Detail
6 Records at End Client Numeric (5,0) Total number of records in the “Details” section of 4.
Level
7 In|t|al' Margin/SPAN Numeric (22,2) Initial and SPAN Margin.
Margin
8 Special Margin Numeric (22,2) Special Margin.
9 Additional Margin Numeric (22,2) Additional Margin.
10 Tender Margin Numeric (22,2) Tender Margin.
11 Delivery Margin Numeric (22,2) Delivery Margin.
12 Spread Margin Benefit | Numeric (22,2) Non Span Spread Margin Benefit.
13 DellverY Margin Numeric (22,2) Delivery Margin Exemption.
Exemption
14 Early Pay-In Benefit Numeric (22,2) Early Pay-In Benefit.
15 Actual Margin Levied Numeric (22,2) Actual Margin Levied
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16 Total Eligible Deposit Numeric (22,2) Total Eligible Deposit
17 Margin Payable Numeric (22,2) Margin Payable
18 Filler Numeric (22,2) Beserved for Future use and any value in same should be
ignored.

19 Net Buy Premium Numeric (22,2) Net Buy Premium
20 Extreme loss margin Numeric (22,2) Extreme loss margin
21 Concentration Margin Numeric (22,2) Concentration Margin
22 Devolvement Margin Numeric (22,2) Devolvement Margin

Information at Trading Member Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value 2’
2 Icr)zdemg Member Code/CP VarChar (12) Trading Member/ Custodian Participant code
3 Initial Margin/SPAN Margin Numeric (22,2) | Initial and SPAN Margin.
4 Special Margin Numeric (22,2) | Special Margin.
5 Additional Margin Numeric (22,2) | Additional Margin.
6 Tender Margin Numeric (22,2) | Tender Margin.
7 Delivery Margin Numeric (22,2) | Delivery Margin.
8 Spread Margin Benefit Numeric (22,2) | Non Span Spread Margin Benefit.
9 Delivery Margin Exemption Numeric (22,2) | Delivery Margin Exemption.
10 Early Pay-In Benefit Numeric (22,2) | Early Pay-In Benefit.
11 Actual Margin Levied Numeric (22,2) | Actual Margin Levied
12 Filler Numeric (22,2) Res'erved for Future use and any value in same should

be ignored.

13 Net Buy Premium Numeric (22,2) | Net Buy Premium
14 Extreme loss margin Numeric (22,2) | Extreme loss margin
15 Concentration Margin Numeric (22,2) | Concentration Margin
16 Devolvement Margin Numeric (22,2) | Devolvement Margin

Information at End Client/CP Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘3’
5 Trading Member VarChar(12) Trading Member code
Code/CP code For Account Type ‘I’, ‘CP code’.
‘P’ for Proprietary
3 Account Type Char (1) ‘C’ for Client
‘I for Institutional Accepted Trades would be displayed.
Client code
4 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I’ , CP code
Initial
5 Margin/SPAN Numeric (22,2) Initial Margin and SPAN Margin.
Margin
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6 Special Margin Numeric (22,2) Special Margin.
7 Add|t-|onal Numeric (22,2) Additional Margin.
Margin
8 Tender Margin Numeric (22,2) Tender Margin.
9 Delivery Margin | Numeric (22,2) Delivery Margin.
10 Spreafj Margin Numeric (22,2) Non Span Spread Margin Benefit
Benefit
Delivery Margin . . . .
11 . Numeric (22,2) Delivery Margin Exemption
Exemption
Early Pay-In . .
12 Benefit Numeric (22,2) Early Pay-In Benefit.
A | Margi
13 th‘a arein Numeric (22,2) Actual Margin Levied
Levied
14 Filler Numeric (22,2) Reserved for Future use and any value in same should be ignored.
15 Filler Char (12) Reserved for Future use and any value in same should be ignored.
Net B . .
16 € .uy Numeric (22,2) Net Buy Premium
Premium
Ext I . .
17 X re.me 058 Numeric (22,2) Extreme loss margin
margin
C trati . . .
18 onC(.en ration Numeric (22,2) Concentration Margin
Margin
Devol t . .
19 evo.vemen Numeric (22,2) Devolvement Margin
Margin

Information at End Client/Product Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘4’
2 32?:;3 Code Char (6) Clearing Member code
Trading Trading Member code
3 Member VarChar (12) " ,
Code/CP code For Account Type ‘I’, ‘CP code’.
‘P’ for Proprietary
4 Account Type Char (1) ‘C’ for Client
‘I for Institutional Accepted Trades would be displayed.
Client code
5 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I, CP Code
Instrument
6 type/Product Char (6) Instrument Name as defined.
type
7 ,:;:Y?;é?ode Char (12) Asset Symbol
8 Expiry Date Char (11) Expiry Date
Format : DD-MMM-YYYY
9 Strike Price Numeric (11,4) Strike Price
10 Options Type Char (2) Options Type
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11 Initial Margin Numeric (22,2) Initial Margin.
Special Margin . . . .
12 On Buy Position Numeric (22,2) Special Margin on Buy Open Position.
Special Margin . . . .
13 On Sell Position Numeric (22,2) Special Margin on Sell Open Position.
Additional
14 Margin On Buy | Numeric (22,2) Additional Margin on Buy Open Position.
Position
Additional
15 Margin On Sell | Numeric (22,2) Additional Margin on Sell Open Position.
Position
16 Tender Margin | Numeric (22,2) Tender Margin.
17 Delivery Margin | Numeric (22,2) Delivery Margin.
Deli Margi
18 € |verY arein Numeric (22,2) Delivery Margin Exemption
Exemption
Early Pay-In . .
19 Benefit Numeric (22,2) Early Pay-In Benefit.
20 Filler Numeric (22,2) Reserved for Future use and any value in same should be ignored.
21 Filler Char (12) Reserved for Future use and any value in same should be ignored.
Net B
22 et ‘uy Numeric (22,2) Net Buy Premium
Premium
E I
23 xtreme 058 Numeric (22,2) Extreme loss margin
margin
Concentration . . .
24 Numeric (22,2) Concentration Margin

Margin

16. Concentration Margin File to Trading Member

File Name For File Type | Available
BCX_ConcentrationmarginTM_<membercode>_yyyymmdd Information csv Extranet
Information at Trading Member level
;:" Field Name Data Type Description
Numeric
1
Record Type (2,0) Default value ‘1’
Business Date of Normal Obligation.
2 Date Char (11)
Format DD-MMM-YYYY
L Provisional - For Provisional Obligation
3 Obligation Char(12) - - —
Final - For Final Obligation
4 Clearing Member Code Char (6) Clearing Member code
5 z;add;ng Member Code/CP VarChar (12) | Trading Member/ Custodian Participant code
6 Instrument type/ Product Char (6) Instrument Name as defined.
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Type
7 Asset Code/ Symbol Char (12) Asset Symbol
Expiry Date
8 Expiry Date Char (11) piry
Format : DD-MMM-YYYY
. . Numeric . .
8 Strike Price (11,4) Strike Price
9 Options Type Char (2) Options Type
Numeric .
10 Open Interest (22,2) Open Interest Value of the respective TM/CP Symbol
11 Market Open Interest Numeric It will be market wide open interest value of the respective
(22,2) Symbol
12 Concentration Margin :\lzuzn;()anc Concentration Margin
Information at End Client level
Sr. No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value 2’
Business Date of Normal Obligation.
2 Date Char (11)
Format DD-MMM-YYYY
L Provisional - For Provisional Obligation
3 Obligation Char(12) - - —
Final - For Final Obligation
4 Clearing Member Code Char (6) Clearing Member code
5 z;addel;wgpl\/lcf):eber VarChar (12) Trading Member/ Custodian Participant code
‘P’ for Proprietary
6 Account Type Char (1) ‘C’ for Client
‘I’ for Institutional Accepted Trades would be displayed.
Client code
7 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I’ , CP Code
Instrument type/ Char (6) Instrument Name as defined.
8 Product type
9 Asset Code/ Symbol Char (12) Asset Symbol
Expiry Date
10 Expiry Date Char (11) pIry
Format : DD-MMM-YYYY
11 Strike Price Numeric (11,4) Strike Price
12 Options Type Char (2) Options Type
13 Open Interest Numeric (22,2) Open Interest Value of the respective End Client Symbol
Market Open Interest Numeric (22,2) It will b('e market wide open interest value of the
14 respective Symbol
15 Concentration Margin Numeric (22,2) Concentration Margin
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17. Concentration Margin File to Clearing Member
File Name For File Type | Available
BCX_ConcentrationmarginCM_<membercode>_ yyyymmdd Information csv Extranet
Information at Clearing Member level
Sr. No. | Field Name Data Type Description
1 Record Type Numeric (2,0) | Default value ‘1’
Business Date of Normal Obligation.
2 Date Char (11)
Format DD-MMM-YYYY
o Provisional - For Provisional Obligation
3 Obligation Char(12) - - ——
Final - For Final Obligation
4 Clearing Member Code Char (6) Clearing Member code
5 Instrument type/ Product type Char (6) Instrument Name as defined.
6 Asset Code/ Symbol Char (12) Asset Symbol
Expiry Date
7 Expiry Date Char (11)
Format : DD-MMM-YYYY
. . Numeric . .
8 Strike Price (11,4) Strike Price
9 Options Type Char (2) Options Type
Numeric .
10 Open Interest (22,2) Open Interest Value of the respective CM-Symbol
11 Market Open Interest Numeric It will b? market wide open interest value of the
(22,2) respective Symbol
. . Numeric . .
12 Concentration Margin - CM (22,2) Concentration Margin computed for CM-Symbol
. . . Numeric . .
13 Concentration Margin-End client (22,2) Concentration Margin computed for EC-Symbol
Higher of Concentration Margin computed for CM-
14 Applicable Concentration Margin ;\lzuzrr;(;rlc Symbol and
’ Concentration Margin computed for EC-Symbol
Information at Trading Member level
Sr. No. | Field Name Data Type Description
Numeric
1
Record Type (2,0) Default value ‘2’
Business Date of Normal Obligation.
2 Date Char (11)
Format DD-MMM-YYYY
L Provisional - For Provisional Obligation
3 Obligation Char(12) - - —
Final - For Final Obligation
4 Clearing Member Code Char (6) Clearing Member code
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5 Trading Member Code/CP code | VarChar (12) | Trading Member/ Custodian Participant code
6 Instrument type/ Product Type | Char (6) Instrument Name as defined.
7 Asset Code/ Symbol Char (12) Asset Symbol
Expiry Date
8 Expiry Date Char (11) PITy
Format : DD-MMM-YYYY
. . Numeric . .
8 Strike Price (11,4) Strike Price
9 Options Type Char (2) Options Type
Numeric .
10 Open Interest (22,2) Open Interest Value of the respective TM/CP Symbol
11 Market Open Interest Numeric It will bg market wide open interest value of the
(22,2) respective Symbol
12 Concentration Margin :\lzuzn;()arlc Concentration Margin
Information at End Client level
Sr. No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘3’
Business Date of Normal Obligation.
2 Date Char (11)
Format DD-MMM-YYYY
L Provisional - For Provisional Obligation
3 Obligation Char(12) - - ——
Final - For Final Obligation
4 Clearing Member Code Char (6) Clearing Member code
5 Trading Member Code/CP code VarChar (12) Trading Member/ Custodian Participant code
‘P’ for Proprietary
6 Account Type Char (1) ¢ for Clle.nt -
‘I’ for Institutional Accepted Trades would be
displayed.
Client code
7 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code
For Account Type ‘', CP Code
8 Instrument type/ Product Type Char (6) Instrument Name as defined.
9 Asset Code/ Symbol Char (12) Asset Symbol
Expiry Date
10 Expiry Date Char (11) Piry
Format : DD-MMM-YYYY
11 Strike Price Numeric (11,4) | Strike Price
12 Options Type Char (2) Options Type
Ve E ;
Open Interest Numeric (22,2) Open Interest Value of the respective End Client
13 Symbol
Market Open Interest Numeric (22,2) It will bc'a market wide open interest value of the
14 respective Symbol
15 Concentration Margin Numeric (22,2) | Concentration Margin
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18. Devolvement Position File to Member

File Name For File Type | Available
BCX_DevolvementPosTM_<membercode> yyyymmdd Trading Member csv Extranet
BCX_DevolvementPosCM_<membercode>_yyyymmadd

Clearing Member csv Extranet

Sr No. | Field Name Data Type Description
. Business Date For which position file is generated.
1 Position Date Char (11)
Format: DD-MMM-YYYY
2 Clearing Member Code Char (6) Clearing Member code
. Trading Member code
3 Trading Member Code/CP Code | VarChar (12) For CP accepted trades, CP code.
P for proprietary
4 Account Type Char (1) C for client
| for institutional accepted trades
Client code
5 Client Code VarChar (12) For account Type P, Trading Member Code
For account type |, CP code.
6 Instrument Type/product type | Char (6) Instrument Name as defined in Contract Master
7 Asset code/Symbol Char (12) Asset Symbol
Expiry Date
8 Expiry Date Char (11) Format: DD-MMM-YYYY
For Call Auction it would be blank.
. . Numeric . .
9 Strike Price (11,4) Strike Price
10 Option(S) Type Char (2) Options Type
11 Brought Forward Buy Quantity | Numeric (9,0) | Brought Forward Net Buy Quantity
12 Brought Forward Buy Value Numeric Brought Forward n.et Buy Value at previous business
(22,2) date settlement price.
13 Brought Forward Sell Quantity Numeric (9,0) | Brought Forward Net Sell Quantity
Numeric Brought Forward net Sell Value at previous business
1 B
4 rought Forward Sell Value (22,2) date settlement price.
15 Day Buy Quantity Numeric (9,0) | Total quantity brought today.
16 Day Buy Value ;\lzuzrr;(;rlc Value of bought quantity at traded price.
17 Day Sell Quantity Numeric (9,0) | Total quantity sold today.
18 Day Sell Value ;\lzuzrr;(;rlc Value of sold quantity at traded price.
In case of Futures net buy quantity before delivery
Deli £ . ing. . .
19 Pre Delivery/ Exercise/ Numeric (9,0) marking. In case of Options net buy quantity before

Assignment Buy Quantity

exercise/assignment. In case of Call Auction, Gross Buy
Quantity.
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20 Pre Delivery/ Exercise/ Numeric Net buy value before Delivery/Exercise/Assignment. In
Assignment Buy Value (22,2) case of Call Auction, Gross Buy Value.
In case of Futures net sell quantity before delivery
21 Pre Delivery/ Exercise/ Numeric (3,0) marking. In case of Options net sell quantity before
Assignment Sell Quantity ’ exercise/assignment. In case of Call Auction, Gross sell
Quantity.
99 Pre Delivery/ Exercise/ Numeric Net sell value before Delivery/Exercise/Assignment. In
Assignment Sell Value (22,2) case of Call Auction, Gross sell Value.
In case of future buy delivery marked quantity.
Buy Delivery Marked/Exercised ‘ In casg of options total val.ld exercised/not to be
23 Quantity Numeric (9,0) | exercised/devolved quantity.
In case of call auction, gross buy quantity marked for
delivery.
In case of future sell delivery marked quantity.
Sell Delivery Marked/Assigned . In case of options total valid §SS|gned quantity /not to
24 Quantity Numeric (9,0) | be exercised/devolved quantity.
In case of call auction, gross sell quantity marked for
delivery.
In case of futures net buy quantity after delivery
Post Delivery / Exercise/ . marki.ng (inc.lusive of buy positions resulted due tg
25 . ) Numeric (9,0) | exercise assignment/devolvement). In case of options
Assignment Buy Quantity . . . . .
net buy quantity after exercise/assignment (including
devolved quantity), in case of call auction, ‘0’.
26 Post Delivery/ Exercise/ Numeric In case of futures net buy value after delivery marking
Assignment Buy Value (22,2) at settlement price. In case of call auction, ‘0’.
In case of futures net sell quantity after delivery
Post Delivery/ Exercise/ . ma.rking (including sell positions created f:lue to exercise
27 . . Numeric (9,0) | assignment/devolvement). In case of options net sell
Assignment Sell Quantity . . i . .
guantity after exercise/assignment, (including devolved
quantity) in case of call auction, ‘0’.
)8 Post Delivery/ Exercise/ Numeric In case of futures net sell value after delivery marking at
Assignment Sell Value (22,2) settlement price. In case of call auction, ‘0’.
. Numeri .
29 Settlement Price . ' Settlement Price
(11,4)
In case of futures products, the value is zero.
. In case of options product, the value is the day’s sell
. Numeric . ,
30 Net Premium (22,2) value minus the day’s buy value.
’ Value is provided with the appropriate sign convention
Payable (-)/ receivable (+).
MTM Profit/Loss value
In case of options and call auction products, the value
. would be zero.
. Numeric - - - - - -
31 | Daily MTM Settlement Value (22,2) Value is provided with the appropriate sign convention

Payable (-)/ receivable (+). Positive value represent
mark to market profit and negative value represent
mark to market loss.
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Delivery marked / Exercised / Assigned Value (including
exercise assignment value on the basis of what if
scenario)

Value is provided with the appropriate sign convention

32 22;\;2&“\/}2:’5?/ Exercised/ ?lzuzr’r;()enc Payable (-)/ receiv?ble (+).
In case of call auction, when an account ID has both buy
and sell delivery marked quantity it would be absolute
of sum of day buy value and day sell value marked for
delivery.

33 Filler Char (12) Reserved for future use and any value in the same

should be ignored.

19. Sensitivity & Devolvement Margin File to Trading Member

File Name

For File Type | Available

BCX_ Sensitivity&DevolvementmarginTM _<membercode>_yyyymmdd

Trading Member Csv Extranet

Information at Trading Member Level

Sr No. | Field Name Data Type Description
Numeric
1 R T
ecord Type (2,0) Default value 1’
Date of Sensitivity Report generation
2 Date Char (11) - y Teport 8
The Format will be DD-MMM-YYYY
3 Clearing Member Code Char (6) Clearing Member Code
4 Trading Member Code Char (6) Trading Member Code
Number of detail records at Numeric . p _— .
5 . Total number of records in the “Details” section of 2.
end client (5,0)
5 Portfolio Margin before Numeric It will be Portfolio Margin before considering
Devolvement (22,2) devolvement position
2 Portfolio Margin after Numeric It will be Portfolio Margin after considering
Devolvement (22,2) devolvement position
3 Difference of Portfolio Margin Numeric It will be difference of Portfolio Margin before and after
(22,2) devolvement
Payin/Payout due to Numeric . .
9 devolvement (22.2) It will be Pay-in/pay-out due to devolvement
10 Margin Requirement :\lzuzrr;()erlc It will be margin requirement
11 Devolvement Margin Numeric It 'WI|| be applicable devolvement margin as per day
(22,2) wise percentage
Information at End Client/CP Level
Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) | Default value ‘2’
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2 Trading Member Code/CP Code | VarChar(12) Trading Member code
For Account Type ‘I’, ‘CP code’.
‘P’ for Proprietary
3 Account Type Char (1) ‘C’ for Client
‘I’ for Institutional Accepted Trades would be displayed.
Client code
4 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code
For Account Type ‘I, CP Code
5 Portfolio Margin before Numeric It will be Portfolio Margin before considering
Devolvement (22,2) devolvement position
5 Portfolio Margin after Numeric It will be Portfolio Margin after considering
Devolvement (22,2) devolvement position
2 Difference of Portfolio Margin Numeric It will be difference of Portfolio Margin before and after
(22,2) devolvement
8 ZZ\VIL:{/Z?T:IS:: due to :\lzuzr;()anc It will be Pay-in/pay-out due to devolvement
9 Margin Requirement :\lzuzr;()anc It will be margin requirement
10 Devolvement Margin Numeric It yvill be applicable devolvement margin as per day
(22,2) wise percentage

20. Sensitivity & Devolvement Margin File to Clearing Member

File Name

For File Type | Available

BCX_Sensitivity&DevolvementmarginCM_<membercode>_yyyymmdd

Clearing Member | CSV Extranet

Information at Clearing Member Level

Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) Default value ‘1’
Business Date of Normal Obligation. The Format
2 D 11
ate Char (11) would be DD-MMM-YYYY.
3 Clearing Member Code Char (6) Clearing Member code
Number of Detail Records at TM / . Total number of records in the “Details” section of
4 Numeric (3,0)
CP Level 2.
5 Number of Detail Records at Numeric (5,0) Total number of records in the “Summary” section
Summary - End Client / CP Level ! of 3.
5 Portfolio Margin before Numeric (22,2) It will be Portfollg Margm before considering
Devolvement devolvement position
7 Portfolio Margin after Devolvement | Numeric (22,2) It will be Portfollg Margm after considering
devolvement position
3 Difference of Portfolio Margin Numeric (22,2) It will be difference of Portfolio Margin before and
after devolvement
9 Payin/Payout due to devolvement Numeric (22,2) It will be Pay-in/pay-out due to devolvement
10 Margin Requirement Numeric (22,2) It will be margin requirement
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It will be applicable devolvement margin as per

11 Devolvement Margin Numeric (22,2) )
day wise percentage
Information at Trading Member Level
Sr No. | Field Name Data Type | Description
Numeric
1 R T
ecord Type (2,0) Default value 2’
. VarChar . . -
2 Trading Member Code/CP code (12) Trading Member/ Custodian Participant code
3 Portfolio Margin before Numeric It will be Portfolio Margin before considering devolvement
Devolvement (22,2) position
4 Portfolio Margin after Numeric It will be Portfolio Margin after considering devolvement
Devolvement (22,2) position
i It will iff f Portfolio Margi f f
5 Difference of Portfolio Margin Numeric t will be difference of Portfolio Margin before and after
(22,2) devolvement
Payin/Payout due to Numeric ) .
It will be Pay- - I
6 devolvernent (22,2) t will be Pay-in/pay-out due to devolvement
N i .
7 Margin Requirement (Zuzn;?rlc It will be margin requirement
i ill licabl I i i
8 Devolvement Margin Numeric It will be applicable devolvement margin as per day wise
(22,2) percentage
Information at End Client/CP Level
Sr No. | Field Name Data Type Description
1 Record Type Numeric (2,0) | It would always be 3
i Trading Member code
2 Trading Member Code/CP VarChar(12) g ode :
Code For Account Type ‘I, ‘CP code’.
‘P’ for Proprietary
3 Account Type Char (1) ‘C’ for Client
‘I’ for Institutional Accepted Trades would be displayed.
Client code
4 Client Code VarChar(12) For Account Type ‘P’, Trading Member Code For
Account Type ‘I’ , CP Code
5 Portfolio Margin before Numeric It will be Portfolio Margin before considering
Devolvement (22,2) devolvement position
6 Portfolio Margin after Numeric It will be Portfolio Margin after considering devolvement
Devolvement (22,2) position
- - - - - f daft
7 Difference of Portfolio Margin Numeric It will be difference of Portfolio Margin before and after
(22,2) devolvement
8 ZZY/I:I{/Z:/;):: due to {\lzuzr’r;()anc It will be Pay-in/pay-out due to devolvement
9 Margin Requirement {\lzuzrr;()arlc It will be margin requirement
10 Devolvement Margin Numeric It will be applicable devolvement margin as per day wise
(22,2) percentage

***End of Document™**
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