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All Participants, 

 

Dissemination of Trade Statistics Information 

  

The Exchange currently provides information regarding contract wise Open, High, Low, Close, Total Traded 

Quantity, Total Traded Value for contracts 

Annexure 12 in Part C of Exchange consolidated circular reference no. 

44482 dated May 27, 2020) 

 

Please note the aforesaid information is also published on the Exchange website (Daily reports section) 

with following file nomenclature.  

 

Sr.No. Report Name File Name Website Path 

1 F&O Market Activity 

Report (Zip) 

foddmmyy.csv Contract wise futures and options 

volume summary 

 

Website Path : https://www.nseindia.com/all-reports ; Derivatives> Equity Derivatives > Daily Reports 

The above files are available for download between 17:30 to 18:00 hours on trading days.  
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