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Most beginners when building a trading strategy simply use current info and test

with it, they don't know How to Get Historical Stock Futures lot size, list of stocks
that are part of index like Nifty 50, Nifty 500 historically, | will share all such info in
this thread

Please note that there is no way to get the historical lot size of stocks futures, NSE don't publish it directly, so we need to do
some calculated steps to get that data. Download Market Activity report https://t.co/HKLKSVtXEI
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The zip file contains multiple files, open the second file.

‘h ‘ﬂ fo07092021 (1).zip - ZIP archive, unpacked size 1,833,700 bytes

-~

Name Size Packed Type Modified CRC32
. File folder

] fo_07092021.csv 487 233 Microsoft Office Ex.. 07-09-2021 16:... 2DD9D3B4
9/ fo07092021.csv 87,201 Microsoft Office Ex.. 07-09-2021 16... 3A231455
=[fohelp.txt 863 336 Text Document 26-02-2014 15:.. F5904B6E
a) futidx07092021.csv 489 230 Microsoft Office Ex.. 07-09-2021 16:... DDA4S8B..
a) futivk07092021.csv 210 69 Microsoft Office Ex.. 07-09-2021 16:.. BFCBAQOOC
Ba) futstk07092021.csv 10,358 3,524 Microsoft Office Ex.. 07-09-2021 16:.. 708A3C8BA
a) op07092021.csv 1,719,141 304,160 Microsoft Office Ex.. 07-09-2021 16... 0C3BOEE3
a] optidx07092021.csv 735 319 Microsoft Office Ex.. 07-09-2021 16:... 3511AE3A
a) optstk07092021.csv 10,315 3,685 Microsoft Office Ex.. 07-09-2021 16:.. 6576113C
) tHfut07092021.csv 1,380 487 Microsoft Office Ex.. 07-09-2021 16.. F046D3C6

4] ttopt07092021.csv 2,521 718 Microsoft Office Ex.. 07-09-2021 16... 37DES8F4



The file will contain stock symbol, expiry date, OHLC data, along with that you get traded quantity and No of contracts
traded, using this data we can calculate the lot size of every stock symbol. Simply divide Traded QTY / NO of contracts

gives you the lot size.
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So to get the historical stock futures data, all you need to do is change the date in the below link

https://t.co/xIBXsPplIVt For an example, to get the historical stock futures lot size data for Sep 2016, use

https://t.co/Criu7S3Fi5
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If you want to download the FnO stocks and their lot size for current month, you can simply go to https://t.co/imuJA3Nmj|7

When you are designing a stock trading system based on certain universe like Nifty 50, Nifty 500 etc, it is important to test
the strategy with list of stocks that are part of these indices historically.

If you test the strategy with current Nifty 50 or Nifty 500 stocks, you will get extraordinary results due to survivorship bias.
Don't do that mistake. Stocks like DLF, RCOM, UNITECH were part of Nifty 50 in 2008, not any more.

To get Historical constituents of Nifty Index data, go to https://t.co/gbCBz0w7P0 which will show you current month list of
stocks that are part of different indices. Click on Archive
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Monthly Reports

Index Dashboard - Equity (pdf)

|4

Index Dashboard - Fixed Income (pdf)

|=

Indices Market Capitalisation & Weightage (zip)
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Market Capitalisation, Weightage, Beta (Zip)

Impact Cost (zip)

ARCHIVE (3)

Select Indices - Market Capitalization from drop down and select historical month/year, click on submit. It will generate a zip

file which will contain the required information.

Historical Data Reports

) vy Indices - Market Capitalisation Weightage
Indices - Market Capitali v

3 indic es_dataSep2013.zip

Select Date

Not only for Nifty 50, Nifty 500, you can get the list of stocks that are part of each index.
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33,786
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Once you open the PDF file, you can see the stock symbol, full name, which industry it belongs to and their weightage with

respect to index.

|

=IISL Constituents of CNX 500

= India Index Services & Products Limited

— September 30, 2013

Symbol Security Name Industry Close Price | IndexMcap [ W ei%htage
(Rs. Crores) (%)

3MINDIA 3M India Ltd. TRADING 3040.45 856 0.03
AARTIIND Aarti Industries Ltd. CHEMICALS - SPECIALITY 70.25 248 0.01
ABAN Aban Offshore Ltd. OIL EXPLORATION/PRODUCTION 214.35 428 0.02
ABB ABB India Ltd. ELECTRICAL EQUIPMENT 542.45 2874 0.11
ABGSHIP ABG Shipyard Ltd. SHIPPING 34325 538 0.02
ABIRLANUVO Aditya Birla Nuvo Ltd. DIVERSIFIED 1242.20 6732 0.26
ACC ACCLtd. CEMENT AND CEMENT PRODUCTS 1111.95 10376 0.40

So to get the historical stocks list for different indices, all you need to do is change the month/year in the below link

https://t.co/MVN1wrKt4z

For an example, to get the historical constituents of all index for Aug 2013, i will use https://t.co/k79hR372dW

The top 10 stocks of Nifty 50 determines the over all direction of the markets And this top 10 varies at frequent intervals. So

to get the historical TOP 10 Nifty 50 stocks, all you need to do is change the date/month/year in the below link

https://t.co/bNMunOr74B
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1 SYMBOL SECURITY WEIGHTAGE(%)
2 HDFCBAMNK HDFC BANK LTD. 7.85
3 |HDFC HOUSING DEVELOPMENT FINANCE CORPORATION LTD. 6.87
4 |INFY INFOSYS LTD. 6.86
5 |ITC I TCLTD. 6.7
& RELIANCE RELIANCE INDUSTRIES LTD, 2.28
7 ICICIBANK ICICI BANK LTD. 4.59
8 TGS TATA CONSULTAMNCY SERVICES LTD. 4.56
9 |LT LARSEN & TOUBRO LTD. 3.88
10 TATAMOTORS | TATA MOTORS LTD. i1
11 AXISBANK AXIS BANK LTD, 2.91

You can download end of the data from NSE for all equity cash segment stocks Go to https://t.co/Vo3DHGP1f0

enter the stock symbol and date criteria for which you want to download the data

Security-wise Archives (Equities)

Full Download

Get historical data for:

Enter symbol:

[ Security-wise Price volume & Deliverable position data v | Select series: | ALL v
Peried: (O Forpast: (peaseselect v OR @ Select a Time Period: 15.09.2006 " To 15.09-2007
Data for RELIANCE - ALL from Sep 18, 2006 to Sep 18, 2007 %) Download file in csv format
Symbol ' Series| Date | PrevClose  Open Price | High Price | Low Price | Last Price Close Price | Vwap | Total Traded Turnover No. of | Deliverable ' % Dly Ot to
Y pen Quantity 4 Trades Qty Traded Qty
RELIANCE |EQ | 18-5ep-2006 | 1,140.60 1,145.00 1,150.65| 1,125.15 1,129.65  1,133.45| 1,138.73|  27,57,594 | 3,14,01,55,764.05 9,85,966 35.75
RELIANCE | EQ | 19-5ep-2006 | 1,133.45| 1,135.00| 1,145.40| 1,109.00 1,111.00  1,117.85| 1,131.19|  30,60,577 | 3,46,21,06,597.45 7,85,575 25.67
RELIANCE |EQ | 20-Sep-2006 | 1,117.85| 1,114.00 1,131.80 1,105.05| 1,128.80  1,128.15 1,121.37| 31,27,726  3,50,73,27,758.70 11,24,332 35.95
RELIANCE | EQ | 21-Sep-2006 | 1,128.15|  1,133.15 1,143.70| 1,130.25 | 1,134.30  1,138.90| 1,137.61|  37,02,426 | 4,21,19,32,298.00 16,89,268 45.63
RELIANCE | EQ | 22-5ep-2006 | 1,138.90 |  1,134.75| 1.158.90| 1,128.00 1,155.80  1,156.00 | 1,147.96 |  53,10,389 | 6,09,61,01,474.15 19,63,986 36.98
RELIANCE | EQ | 25-5ep-2006 |  1,156.00 |  1,159.80  1,175.00| 1,156.00 1,165.00  1,163.10| 1,167.97|  43,09,600 | 5,03,35,04,788.55 23,53,253 54.60
RELIANCE EQ | 26:5ep-2006 | 1,163.10  1,164.00  1,182.00| 1,160.15 1,180.00  1,179.10| 1,175.93 |  37,86,786  4,45,29,94,457.10 16,82,930 44.44

To get the stock futures historical data, go to the below link select the symbol, year, expiry period and time period for which

you wan to download the data

https://t.co/hjyUDNVwZ2
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Historical Contract-wise Price Volume Data

Select Instrument :  Stock Futures v
Select Symbol : ACC v
Select Year : 2007 v
Select Expiry: 25-01-2007 v
Select Option Type:  Select OptionType v

Enter Strike Price:

O For past: 1Day s

OR
® Select a time period: 01-Jan-200""  To 31-Jan-200 ~

Get Data
Data for FUTSTK-ACC from 01-Jan-2007 to 31-Jan-2007 %) Download file in csv format
Historical Contract-wise Price Volume Data
Symbol Date Expiry Open High Low Close LTP | Settle Price  MNo. of contracts -Ii-:r;‘t:cr; Open Int  Change in Ol | Underlying Value
ACC 02-Jan-2007 | 25-Jan-2007 | 1,098.70| 1,106.60| 1,088.30 | 1,102.60| 1,100.00 1,102.60 4,061 16,744.93  29,99,250 42,750 1,092.95
ACC 03-Jan-2007 | 25-Jan-2007 | 1,104.00 | 1,112.80| 1,075.15 | 1,083.30| 1,085.70 1,083.30 5,953 24,416.60 31,25,250 1,26,000 1,073.60
I 1

To get the Index spot data, go to below link and select the index from drop down and give the time period.

https://t.co/Ny8T1X8Xee
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Historical Index Data

Select the index you want:

Select Index: MIFTY 50 w
Select a time period: 18-09-2019 " To 16-09-2020

Hiztorical Data for NIFTY 50

For the period 18-09-2019 to 16-09-2020

Date Open High Low
18-5ep-2019 10872.80 10885.15 10804.85
19-Sep-2019 10845.20 10845.20 10670.25
20-5ep-2019 10746.80 11381.90 10691.00
23-5ep-2019 11542.70 11694.85 11471.35

List of all ETFs:

Close

10840.65
10704.80
11274.20

11600.20

Shares Traded

519155072
642599183
1356767450
882826741

To get the list of all Exchange Traded funds listed in NSE, just go this link https://t.co/XSgmXhmxJN

Turnover
(¥er)

16784.43
16642.83
54081.53

40005.01
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ETFs Summary (as on june 30, 2021)

No. of ETFs No. of Indices tracked AUM (Rs. Crs.)
Total: 108 by ETFs
Total: 42 Total: 3,22,523

2,65,581

!Am' Equity EJ Debt

=

.
22, Gold

Total AUM of ETFs - Historical Trend s.crs)

Total
3,22,523

2,89,698

1,54,340

1,39,412

78,664

50,211

In last 25 years there were many stocks which was included in Nifty 50 and stocks that did not perform well were removed
from Nifty 50. List of stocks that were added to different index and removed from different index data is available in this link

https://t.co/0Dn036xifc
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Index Name Event Date Scrip Name

Description

Nifty 50
Nifty 50
Nifty 50
Nifty 50
Nifty 50
Nifty 50
Nifty 50
Nifty 50
10 Nifty 50
11 Nifty 50
12 Nifty 50
13 Nifty 50
14 Nifty 50
15 Nifty 50
16 Nifty 50
17 Nifty 50
18 Nifty 50
19 Nifty 50
20 Nifty 50
21 Nifty 50
22 Nifty 50
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The complete information has been drafted as a blog post and shared here, check it out. hitps://t.co/ccwXC11TnH

18-09-1996 ABB India Ltd.

18-09-1996 Asian Paints Lid.
18-09-1996 East India Hotels Ltd
18-09-1996 Glaxo (India) Ltd.
18-09-1996 Mahindra & Mahindra Ltd.
18-09-1996 MNestle India Limited
18-09-1996 Chambal Fertilizers & Chemicals Ltd.
18-09-1996 Hero Honda Motors Limited
18-09-1996 Apollo Tyres Ltd.
18-09-1996 Indian Aluminium Co. Lid.
18-09-1996 Madras Refineries Ltd.

18-09-1996 Nagarjuna Fertilizers & Chemicals Ltd.

07-05-1997 Mahanagar Telephone Nigam Ltd.
07-05-1997 Brooke Bond Lipton India Ltd.
14-05-1997 Bharat Heavy Electricals Ltd.
14-05-1997 Hindustan Petroleum Corporation Ltd.
14-05-1997 SCICI Ltd.

14-05-1997 Dr. Reddy's Laboratories Ltd.
24-12-1997 Bharat Petroleum Corporation Lid.
24-12-1997 Essar Gujarat Ltd.

07-10-1998 Bank of India

Inclusion into Index
Inclusion into Index
Inclusion into Index
Inclusion into Index
Inclusion info Index
Inclusion into Index
Exclusion from Index
Exclusion from Index
Exclusion from Index
Exclusion from Index
Exclusion from Index
Exclusion from Index
Inclusion into Index
Exclusion from Index
Inclusion into Index
Inclusion into Index
Exclusion from Index
Exclusion from Index
Inclusion into Index
Exclusion from Index
Inclusion into Index
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