D NSE

Clearing

PART A

SUMMARY OF IMPORTANT CIRCULARS ISSUED DURING THE PERIOD

JANUARY 01, 2021 TILL DECEMBER 31, 2021

Sr Subject Circular Date Download No.

No

1 Review of Volatility Scan Range (VSR) for | January 12, 2021 NCL/COM/46981
Option Contracts in Commodity Derivatives
Segment

2 Futures & Options on Copper -Risk February 04, 2021 NCL/COM/47243
Management and Clearing and Settlement
Procedures

3 Pre-Expiry Margin on commodities under February 24, 2021 NCL/COM/47443
Alternate Risk Management Framework

4 Review of delivery default norms in March 25, 2021 NCL/COM/47758
Commodity Derivatives Segment

5 Daily Settlement Price For Commodity March 26, 2021 NCL/COM/47812
Futures

6 Introduction of Futures Contract on Gold (1 | May 11, 2021 NCL/COM/48249
Gram) in Commodity Derivatives Segment

7 Revision in member wise bank wise limits | May 21, 2021 NCL/COM/48354
and member wise limits prescribed for
acceptance of Bank Guarantee towards
collaterals

8 Instruction wise release of securities as August 02, 2021 NCL/COM/49139
collateral

9 Penalty for Repeated Delivery Default in August 17, 2021 NCL/COM/49325
Commaodity Derivatives Segment

10 Calendar Spread margin benefit August 30, 2021 NCL/COM/49448

11 Review of Delivery Default norms in October 06, 2021 NCL/COM/49864
Commodity Derivatives Segment
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12

Fungibility of securities provided as October 20, 2021
collateral

NCL/COM/50006

13

Clearing and Settlement procedure of October 25, 2021
options in Goods — Gold Mini Options (100
grams) contracts in commaodity Derivatives
Segment

NCL/COM/50093

14

Revision in member wise bank wise limits November 17, 2021
and member wise limits prescribed for
acceptance of Bank Guarantee towards
collaterals

NCL/COM/50334
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