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All Members, 

Sub: - Review of Inclusion of Historical Scenarios in Stress Testing for Commodity Derivatives 

Segment 

We draw your attention to SEBI circular ref. no: HO/47/16/14(1)2026-MRD-POD1/I/18580/2026 dated 

August 12, 2026, regarding Review of Inclusion of Historical Scenarios in Stress Testing for Commodity 

Derivatives Segment. The copy of the circular issued by SEBI is enclosed as Annexure.  
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