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National Stock Exchange Of India Limited
DEPARTMENT : COMPLIANCE
Download Ref. No. : NSE/COMP/39232 Date : October 25, 2018

Circular Ref. No.: 63/2018

To All Members,
Sub.: Data required for computation of Securities Transaction Price Index (STPI)

This is in continuation to Exchange circulars NSE/COMP/38833 dated September 06, 2018
and NSE/COMP/38876 dated September 12, 2018 regarding captioned subject.

Considering the difficulties faced by brokers in providing historical data in the prescribed
format, SEBI has decided to simplify the data format for the period April-June 2013 quarter to
October-December 2018 quarter as per Annexure |I. However, the data from January-March
2019 quarter onwards must be provided as per the format given at Annexure I1.

It is again clarified that the data is required to be submitted only by specific set of members
and Exchange will get in touch with those specific members via an email.

Please note below points while providing the data:

1. The frequency of providing data would be quarterly.

2. The historical data since 2013-14, i.e. April-June 2013 quarter to July-September 2018
quarter should be provided latest by October 30, 2018. The members who have already
provided data till July-September 2018 quarter in earlier format need not provide the data
again.

3. Data since October-December 2018 quarter onwards may be provided subsequently on
regular basis by 16™ of next month. For example, for October-December 2018 quarter data
must be provided by January 16, 2019.

4. The data should be strictly as per the Annexures and instructions given at respective
Annexures.

5. The data should be provided only in excel and name of excel file should be a combination
of member code and quarter. For example 123450ct-Dec2018.xIsx

6. Data should be sent through email at report_mem@nse.co.in with subject line ‘Data for
STPI.
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