Detailed position file for trading members (PS03)

Naming convention of the Position File: X_PS03_<MEMBER CODE>_DDMMYYYY.CSV.gz for the trading member.

File location:  directory /CDSFTP/X<MEMBER CODE>/REPORTS.

File details and format: 

· The file shall be generated for each trading member for all contracts in which any client or the member has either a brought forward position or an open positions on that day. 

· The file shall be in a comma separated file format (CSV). 

· The file would contain details up to Client Level. 

· The individual field descriptors of the file are detailed hereunder: 

FIELD NAME



DESCRIPTOR

Position Date



Date

Segment Indicator


'X' for Currency Derivatives segment

Settlement Type


'E' for Futures

Clearing Member Code

CM Code

Member Type



'M' for TM/ 'C' for CP.



Trading Member Code

TM Code / CP Code


Account Type



'P' for proprietary/ 'C' for client etc.

Client Account / Code


Client Account No. / Code

Instrument Type


FUTCUR

Symbol





Last Trading Date
 

Last trading day of contract

Strike Price



'0' for Futures Contracts 

Option Type



'FF'

CA Level



'0' for Futures Contracts

Brought Forward Long Quantity
B/F long quantity

Brought Forward Long Value

B/F value for long futures positions

Brought Forward Short Quantity
B/F short quantity

Brought Forward Short Value

B/F value for short futures positions

Day Buy Open Quantity

Quantity purchased today

Day Buy Open Value


Value of purchased quantity

Day Sell Open Quantity

Quantity sold today

Day Sell Open Value


Value of sold quantity

Pre Ex / Assgn Long Quantity
Net long quantity 

Pre Ex / Assgn Long Value 

Net long value for futures


Pre Ex / Assgn Short Quantity
Net short quantity 

Pre Ex / Assgn Short Value 

Net short value for futures 

Exercised Quantity


'0' for Futures Contracts

Assigned Quantity


'0' for Futures Contracts 

Post Ex / Assgn Long Quantity
Net long quantity

Post Ex / Assgn Long Value 

Net long value for futures


Post Ex / Assgn Short Quantity
Net short quantity

Post Ex / Assgn Short Value

Net short value for futures

Settlement Price


Calculated Value (1) detailed below

Net Premium 



'0' for Futures Contracts

Daily MTM Settlement Value
Calculated Value (2) detailed below

Futures Final Settlement Value
Calculated Value (3) detailed below

Exercised / Assigned Value

'0' for Futures Contracts

Value 1: Settlement Price

· In case of futures contracts, which have not yet expired, the contract settlement price shall be provided. This price is used for the daily mark to market settlement of futures contracts. 

· In case of future contracts, on the last trading day, the final settlement price shall be provided. This price is used for final mark to market settlement of futures contracts. 

Value 2: Daily MTM Settlement Value

· In case of futures contracts, which have not yet expired, the mark to market settlement value is provided. 

· In case of futures contracts, on the last trading day of the contract, the value is zero. 

· The value is populated with the appropriate sign convention Payable (-)/ Receivable (+). 

Value 3: Futures Final Settlement Value

· In case of futures contracts, which have not yet expired, the value is zero 

· In case of futures contracts, on the last trading day of the contract, the final mark to market settlement value is provided. 

· The value is provided with the appropriate sign convention Payable (-)/ Receivable (+). 

4. Provisional Position File for Trading Member (PS03_P)

Naming convention X_PS03_P_<MEMBER CODE>_DDMMYYYY.CSV.gz  

File Location: /CDSFTP/X<MEMBER CODE>/REPORTS

File details and format: 


· The file structure of the provisional report shall be same as of the final report. 

· The file shall be in a CSV file format structure. 

· The provisional report shall be provided only on the last trading day of a contract

· The provisional report shall contain records only pertaining to contracts for the last trade day

