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Department: FUTURES & OPTIONS SEGMENT
Download Ref No: NSE/FAOP/62746 Date: July 03, 2024

Circular Ref. No: 81/2024

All Members,

Bulk Trade Modification & Bulk Trade Cancellation facility on NEAT+

Exchange shall be providing new ‘Bulk trade Modification’ & ‘Bulk Trade Cancellation’ facilities on NEAT+ in the
Equity Derivative segment to modify client codes and cancel trades of individual/multiple trades respectively.

Salient features of the “Bulk trade Modification” & “Bulk Trade Cancellation” facilities shall be as follows:

1. The facility shall allow Corporate Manager/ Branch Manager/ Dealer to upload a file for trade
modification/cancellation in NEAT+. Trade modifications/cancellations can be done as per trading system
user hierarchy i.e. corporate manager for all users of trading member, branch manager for all users of his
branch and dealer only for himself.

2. The file format for Bulk Trade Modification and Bulk Trade cancellation through NEAT+ is provided at
Annexure A & B respectively.

All other features of trade modification & trade cancellation facilities as communicated vide Exchange circular
NSE/FAOP/61814 dated April 29, 2024 shall continue to be applicable. The NEAT+ version incorporating the
above facilities shall be made available from July 06, 2024 mock onwards.

For and on behalf of
National Stock Exchange of India Limited

Khushal Shah
Associate Vice President
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Annexure A
File format for Bulk trade Modification

File Type : .csv file

Field Data type | Length | Remarks
Trade Number Number 9
InstrumentName | CHAR 6
Symbol CHAR 10
ExpiryDate CHAR 9 DDMMMYYYY
. . Strike Price format should be 9999999.99
StrikePrice Number (7.2) For Future contracts the field should be mentioned as ‘-1’
i “CA"’ “PA”’ “CE", “PE”
OptionType CHAR 2 For Future contracts the field should be mentioned as ‘XX’
‘1" - if BUY side is requesting
B Il fl HAR 1
uy/Sell flag ¢ '2' - if SELL side is requesting
Trader Id Number 5 User id of the buy/sell side dealer in the original trade.
Account Number | CHAR 10 New client code

Annexure B
File format for Bulk Trade Cancellation

File Type : .csv file

Field Datatype | Length | Remarks

Trade Number Number 9

InstrumentName CHAR 6

Symbol CHAR 10

ExpiryDate CHAR 9 DDMMMYYYY

StrikePrice Number (7.2) Strike Price format should be 9999999.99

For Future contracts the field should be mentioned as ‘-1’
“CA”’ HPA"’ “CE", “PE"

OptionType CHAR 2 For Future contracts the field should be mentioned as ‘XX’
“1' - if BUY side is requesting

Buy/Sell flag CHAR 1 - — -
'2" - if SELL side is requesting

Trader Id Number 5 User id of the buy/sell side dealer in the original trade.
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