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All Members, 

 

Discontinuation of Base Price file for derivative contracts 

  

The Exchange currently provides information regarding base prices of contracts available for trading as a part 

of the contract master files of the respective segment and also provides a separate file with information only 

of the base price at EOD.  

 

Since the Base price of all derivatives contracts is already part of the contract files in the respective segment 

i.e. Future & Options, Currency Derivatives and Commodity Derivatives the below files providing base prices 

separately for the derivative contracts are being discontinued w.e.f. July 04,2022: 

 

Segment Filename 

Futures & Options bpDDMMYY.csv 

Currency Derivatives X_bpDDMMYY.csv ; 

X_bp_IRF_DDMMYY.csv 

Commodity Derivatives co_bpDDMMYYYY.csv 

 

Members are requested to refer only the contract files for base price of derivatives contracts. 
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Chief Manager 
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