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Equity Derivatives File Formats for Exercise Functionality



Table of Contents

	Sr. No.
	File Type
	File Name
	Remarks

	1
	Option Exercise File
	EX_POTM_<CLG.NO.>_YYYYMMDD.csv
	Trading Member File

	
	
	EX_POCM_<CLG.NO.>_YYYYMMDD. csv
	Clearing Member File

	2
	Member Upload File
	EX_POTM_<CLG.NO.>_YYYYMMDD.mnn
	Trading Member File

	
	
	EX_POCM_<CLG.NO.>_YYYYMMDD.mnn
	Clearing Member File

	3
	Response File To Member 
	RES_POTM_<CLG.NO.>_YYYYMMDD.mnn
	Trading Member File

	
	
	RES_POCM_<CLG.NO.>_YYYYMMDD.mnn
	Clearing Member File


1. Option Exercise File

	File Name
	For
	File Type
	Available 

	EX_POTM_<CLG.NO.>_YYYYMMDD.csv
	Trading Member
	CSV
	Extranet

	EX_POCM_<CLG.NO.>_YYYYMMDD. csv
	Clearing Member
	CSV
	Extranet


	Field No
	Field Name
	Field Description
	Field Size

	1
	Position Date
	Business Date for which position file is generated. Format : 'DD MMM YYYY'
	Char (11)

	2
	Segment Indicator
	D- Derivatives
	Char (1)

	3
	Settlement Type
	 ‘O‘ for Options 

	Char (1)

	4
	Clearing Member Code
	Clearing Member ID
	Char (6)

	5
	Member Type
	‘C‘ for Clearing Member, ‘T‘ for Trading Member 

	Char (1)

	6
	Trading Member Code/CP code 
	Trading Member ID
	Char (12)

	
	
	For CP accepted trades, CP ID.
	

	7
	Account Type
	‘P’ for proprietary 

‘C’ for client


	Char (1)

	
	
	‘I’ for Institutional accepted trades
	

	8
	 Client Code
	Client Account ID
	Char (12)

	
	
	For Account Type ‘P’ , TM ID 

For Account Type ‘I’ , INST
	

	9
	Product Type 
	IO‘ for Index Options 

‘SO‘ for Stock Options
	Char(2) 

	10
	Product Code
	Product Code as available in Trading Terminal 

	Char (7)

	11
	Asset code/Symbol
	Asset Code as available in the Trading Terminal 

	Char (7)

	12
	Expiry Date
	Expiry Date
	Char (11)

	
	
	Format : ‘DD MMM YYYY’
	

	13
	Strike Price
	Strike Price
	Numeric (11,4)

	14
	Options Type
	‘CE‘ for Call Option 

‘PE’ for Put Option

	Char (2)

	15
	Series Code
	Series identifier 

	Char (11)

	16
	Series ID
	Unique Identifier for the Asset / Product. 

	Int 


	17
	Brought Forward Long Contracts 
	Brought Forward Net Buy Contracts. In case of Net Sell Position this will be 0 (Zero). 

	Int

	18
	Brought Forward Long Value
	Brought Forward Buy Value. At Previous Close Price. In case of Net Sell Position this will be 0 (Zero). 

	Numeric (22,2)

	19
	Brought Forward Short Contracts
	Brought Forward Net Sell Contracts. In case of Net Buy Position this will be 0 (Zero). 

	Int

	20
	Brought Forward Short Value
	Brought Forward Net Sell Value. At Previous Close Price. In case of Net Buy Position this will be 0 (Zero). 

	Numeric (22,2)

	21
	Day Buy Contracts
	Total Contracts purchased today 

	Int

	22
	Day Buy Value
	Value of purchased Contracts. At Traded Price 

	Numeric (22,2)

	23
	Day Sell Contracts
	Total Contracts sold today 

	Int

	24
	Day Sell Value
	Value of sold Contracts. At Traded Price 
	Numeric (22,2)

	25
	Pre Exercise/Assignment Long Quantity
	Net long quantity (contracts) before exercise 
	Int

	26
	Pre Exercise/Assignment Long Value
	(0 for options). 
	Numeric (22,2)

	27
	Pre Exercise/Assignment Short Quantity
	Net short quantity (contracts) before assignment 
	Int

	28
	Pre Exercise/Assignment Short Value
	 (0 for options). 
	Numeric (22,2)

	29
	Exercised Quantity
	This field shall remain “Blank”
	

	30
	Assigned Quantity
	This field shall remain “Blank”
	

	31
	Post Exercise/Assignment Long Quantity
	This field shall remain “Blank”
	

	32
	Post Exercise/Assignment Long Value
	This field shall remain “Blank”
	

	33
	Post Exercise/Assignment Short Quantity
	This field shall remain “Blank”
	

	34
	Post Exercise/Assignment Short Value
	This field shall remain “Blank”
	

	35
	Settlement Price
	Incase of options contracts, which have not yet expired, the underlying settlement price is provided.
	Numeric (11,4)

	36
	Net Premium
	
	

	
	
	This field shall remain “Blank”
	

	37
	Daily MTM Settlement Value
	
	

	
	
	This field shall remain “Blank” 
	

	38
	Final Settlement Value
	This field shall remain “Blank” 
	

	39
	Exercised / Assigned Value
	This field shall remain “Blank” 
Assignment on Random basis
	

	40
	Exercise Instruction
	To be updated By Member as  ‘N’ incase the option is not to be exercised
	Char (1)

	41
	Filler
	
	


2. Member Upload File

	File Name
	For
	File Type
	Available 

	EX_POTM_<CLG.NO.>_YYYYMMDD.mnn
	Trading Member
	CSV
	Extranet

	EX_POCM_<CLG.NO.>_YYYYMMDD.mnn
	Clearing Member
	CSV
	Extranet


	Field No
	Field Name
	Field Description
	Field Size

	1
	Position Date
	Business Date for which position file is generated. Format : 'DD MMM YYYY'
	Char (11)

	2
	Segment Indicator
	D- Derivatives
	Char (1)

	3
	Settlement Type
	 ‘O‘ for Options 

	Char (1)

	4
	Clearing Member Code
	Clearing Member ID
	Char (6)

	5
	Member Type
	‘C‘ for Clearing Member, ‘T‘ for Trading Member 

	Char (1)

	6
	Trading Member Code/CP code 
	Trading Member ID
	Char (12)

	
	
	For CP accepted trades, CP ID.
	

	7
	Account Type
	‘P’ for proprietary 

‘C’ for client


	Char (1)

	
	
	‘I’ for Institutional accepted trades
	

	8
	 Client Code
	Client Account ID
	Char (12)

	
	
	For Account Type ‘P’ , TM ID 

For Account Type ‘I’ , INST
	

	9
	Product Type 
	IO‘ for Index Options 

‘SO‘ for Stock Options
	Char(2) 

	10
	Product Code
	Product Code as available in Trading Terminal 

	Char (7)

	11
	Asset code/Symbol
	Asset Code as available in the Trading Terminal 

	Char (7)

	12
	Expiry Date
	Expiry Date
	Char (11)

	
	
	Format : ‘DD MMM YYYY’
	

	13
	Strike Price
	Strike Price
	Numeric (11,4)

	14
	Options Type
	‘CE‘ for Call Option 

‘PE’ for Put Option

	Char (2)

	15
	Series Code
	Series identifier 

	Char (11)

	16
	Series ID
	Unique Identifier for the Asset / Product. 

	Int 


	17
	Brought Forward Long Contracts 
	Brought Forward Net Buy Contracts. In case of Net Sell Position this will be 0 (Zero). 

	Int

	18
	Brought Forward Long Value
	Brought Forward Buy Value. At Previous Close Price. In case of Net Sell Position this will be 0 (Zero). 

	Numeric (22,2)

	19
	Brought Forward Short Contracts
	Brought Forward Net Sell Contracts. In case of Net Buy Position this will be 0 (Zero). 

	Int

	20
	Brought Forward Short Value
	Brought Forward Net Sell Value. At Previous Close Price. In case of Net Buy Position this will be 0 (Zero). 

	Numeric (22,2)

	21
	Day Buy Contracts
	Total Contracts purchased today 

	Int

	22
	Day Buy Value
	Value of purchased Contracts. At Traded Price 

	Numeric (22,2)

	23
	Day Sell Contracts
	Total Contracts sold today 

	Int

	24
	Day Sell Value
	Value of sold Contracts. At Traded Price 
	Numeric (22,2)

	25
	Pre Exercise/Assignment Long Quantity
	Net long quantity (contracts) before exercise 
	Int

	26
	Pre Exercise/Assignment Long Value
	(0 for options). 
	Numeric (22,2)

	27
	Pre Exercise/Assignment Short Quantity
	Net short quantity (contracts) before assignment 
	Int

	28
	Pre Exercise/Assignment Short Value
	 (0 for options). 
	Numeric (22,2)

	29
	Exercised Quantity
	This field shall remain “Blank”
	

	30
	Assigned Quantity
	This field shall remain “Blank”
	

	31
	Post Exercise/Assignment Long Quantity
	This field shall remain “Blank”
	

	32
	Post Exercise/Assignment Long Value
	This field shall remain “Blank”
	

	33
	Post Exercise/Assignment Short Quantity
	This field shall remain “Blank”
	

	34
	Post Exercise/Assignment Short Value
	This field shall remain “Blank”
	

	35
	Settlement Price
	Incase of options contracts, which have not yet expired, the underlying settlement price is provided.
	Numeric (11,4)

	36
	Net Premium
	This field shall remain “Blank”
	

	37
	Daily MTM Settlement Value
	This field shall remain “Blank”
	

	38
	Final Settlement Value
	This field shall remain “Blank” 
	

	39
	Exercised / Assigned Value
	This field shall remain “Blank” 

Assignment on Random basis
	

	40
	Exercise Instruction
	To be updated By Member as  ‘N’ in case the option is not to be exercised
	Char (1)

	41
	Filler
	
	


3. Response File to Member

	File Name
	For
	File Type
	Available 

	RES_POTM_<CLG.NO.>_YYYYMMDD.mnn
	Trading Member
	CSV
	Extranet

	RES_POCM_<CLG.NO.>_YYYYMMDD.mnn
	Clearing Member
	CSV
	Extranet


	Field No
	Field Name
	Field Description
	Field Size

	1
	Position Date
	Business Date for which position file is generated. Format : 'DD MMM YYYY'
	Char (11)

	2
	Segment Indicator
	D- Derivatives
	Char (1)

	3
	Settlement Type
	 ‘O‘ for Options 

	Char (1)

	4
	Clearing Member Code
	Clearing Member ID
	Char (6)

	5
	Member Type
	‘C‘ for Clearing Member, ‘T‘ for Trading Member 

	Char (1)

	6
	Trading Member Code/CP code 
	Trading Member ID
	Char (12)

	
	
	For CP accepted trades, CP ID.
	

	7
	Account Type
	‘P’ for proprietary 

‘C’ for client


	Char (1)

	
	
	‘I’ for Institutional accepted trades
	

	8
	 Client Code
	Client Account ID
	Char (12)

	
	
	For Account Type ‘P’ , TM ID 

For Account Type ‘I’ , INST
	

	9
	Product Type 
	IO‘ for Index Options 

‘SO‘ for Stock Options
	Char(2) 

	10
	Product Code
	Product Code as available in Trading Terminal 

	Char (7)

	11
	Asset code/Symbol
	Asset Code as available in the Trading Terminal 

	Char (7)

	12
	Expiry Date
	Expiry Date
	Char (11)

	
	
	Format : ‘DD MMM YYYY’
	

	13
	Strike Price
	Strike Price
	Numeric (11,4)

	14
	Options Type
	‘CE‘ for Call Option 

‘PE’ for Put Option

	Char (2)

	15
	Series Code
	Series identifier 

	Char (11)

	16
	Series ID
	Unique Identifier for the Asset / Product. 

	Int 


	17
	Brought Forward Long Contracts 
	Brought Forward Net Buy Contracts. In case of Net Sell Position this will be 0 (Zero). 

	Int

	18
	Brought Forward Long Value
	Brought Forward Buy Value. At Previous Close Price. In case of Net Sell Position this will be 0 (Zero). 

	Numeric (22,2)

	19
	Brought Forward Short Contracts
	Brought Forward Net Sell Contracts. In case of Net Buy Position this will be 0 (Zero). 

	Int

	20
	Brought Forward Short Value
	Brought Forward Net Sell Value. At Previous Close Price. In case of Net Buy Position this will be 0 (Zero). 

	Numeric (22,2)

	21
	Day Buy Contracts
	Total Contracts purchased today 

	Int

	22
	Day Buy Value
	Value of purchased Contracts. At Traded Price 

	Numeric (22,2)

	23
	Day Sell Contracts
	Total Contracts sold today 

	Int

	24
	Day Sell Value
	Value of sold Contracts. At Traded Price 
	Numeric (22,2)

	25
	Pre Exercise/Assignment Long Quantity
	Net long quantity (contracts) before exercise 
	Int

	26
	Pre Exercise/Assignment Long Value
	(0 for options). 
	Numeric (22,2)

	27
	Pre Exercise/Assignment Short Quantity
	Net short quantity (contracts) before assignment 
	Int

	28
	Pre Exercise/Assignment Short Value
	 (0 for options). 
	Numeric (22,2)

	29
	Exercised Quantity
	This field shall remain “Blank”
	

	30
	Assigned Quantity
	This field shall remain “Blank”
	

	31
	Post Exercise/Assignment Long Quantity
	This field shall remain “Blank”
	

	32
	Post Exercise/Assignment Long Value
	This field shall remain “Blank”
	

	33
	Post Exercise/Assignment Short Quantity
	This field shall remain “Blank”
	

	34
	Post Exercise/Assignment Short Value
	This field shall remain “Blank”
	

	35
	Settlement Price
	Incase of options contracts, which have not yet expired, the underlying settlement price is provided.
	Numeric (11,4)

	36
	Net Premium
	This field shall remain “Blank”
	

	37
	Daily MTM Settlement Value
	This field shall remain “Blank”
	

	38
	Final Settlement Value
	This field shall remain “Blank” 
	

	39
	Exercised / Assigned Value
	This field shall remain “Blank”
Assignment on Random basis 
	

	40
	Exercise Instruction
	To be updated By Member as  ‘N’ in case the option is not to be exercised
	Char (1)

	41
	Filler
	
	


***End of Document***
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