1. Trade report for futures on 91 Day T-Bill 
Naming convention IRT_TR01_<MEMBER CODE>_DDMMYYYY.CSV.gz 

Naming convention IRT_TR02_<MEMBER CODE>_DDMMYYYY.CSV.gz 

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

File details and format: 


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

· The report shall be provided on every trading day 

· The report shall contain records pertaining only to futures on 91 Day T-Bill contracts

File format for the above two files:

Trade Number 


Trade Date


Activity Type


Market Type


Instrument Type


Symbol


Last Trading Date

Strike Price


Option Type


Corporate Action level


Buy Broker


Sell Broker


Trade Price


Trade Date Time


Trade Volume


Trade Token No


Trade Buy Branch


Buy CM Code


Sell CM Code


Trade Sell Branch


Buy Custodial Participant


Buy Side Confirmation


Sell Custodial Participant


Sell Side Confirmation


Buy Covered Uncovered Flag     

Sell Covered Uncovered Flag     

Buy Old Custodial Participant     

Buy Old CM Code
      

Sell Old Custodial Participant      

Sell Old CM Code
       

Trade Buyer


Trade Seller


Buy Order No


Sell Order No


Buy Account No


Sell Account No


Buy Remarks


Sell Remarks


Buy Position


Sell Position


Buy Proprietor Client Flag


Sell Proprietor Client Flag


Control Flag


Trade Execution Date Time

YTM

Valuation Price

Contract Value

