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NATIONAL STOCK EXCHANGE OF INDIA LIMITED DEPARTMENT : CAPITAL MARKET SEGMENT Download Ref No : NSE/CMTR/23845



Date : July 05, 2013



Circular Ref. No : 065 /2013



All Members, Sub: Dissemination of Index on trading system in Capital Market Segment The Exchange proposes to incorporate LIX 15 Index on trading system for its on-line dissemination w.e.f July 08, 2013. The index values of LIX 15 Index will be provided in multiple index broadcast screen under the name “LIX 15”. The details and factsheet of the LIX 15 Index are given in Annexure 1. Additional information regarding LIX 15 Index is available on Exchange website in following path:http://www.nseindia.com/products/content/equities/indices/LIX_15.htm The index is designed to provide exposure to the liquid stocks while making the index easily replicable and tradable. Further, the Exchange shall provide the details of LIX 15 Index in end of day press files and market activity report available on Exchange website and extranet.



For and on behalf of National Stock Exchange of India Limited



Suprabhat Lala Vice President



Telephone No Toll Free No 1800 2200 53



Fax No +91-22-26598155



Email id [email protected]



Regd. Office : Exchange Plaza, Bandra Kurla Complex, Bandra (E), Mumbai – 400 051
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ANNEXURE 1



LIX 15 Index LIX 15 Index is designed to provide exposure to the liquid stocks while making the index easily replicable and tradable. In order to make the index easily replicable and tradable, criteria’s such as minimum turnover ratio and free float market capitalization are applied while selecting stocks. Features: Liquid Stocks: Stocks having free float market capitalisation of more than Rs. 50 billion and having turnover ratio more than 100% in majority of the last 6 months are eligible for inclusion. Easily Replicable: All the 15 stocks forming part of the index shall be available in the F&O segment. Market Representation: Index includes stocks from 9 industries. Represents around 22% of turnover in Cash Segment and 34% of single stock turnover in F&O segment on NSE in last 6 months. Index Methodology: Free float weighted market capitalisation.Weightage of single stock is capped at 15%. Calculation Frequency: Real-time daily Index Review: Semi-annually



Index Performance:



Base date: Jan 01, 2009; Base value: 1500, Launch date: Jul 08, 2013
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Year



Returns



Standard Deviation



Beta vis-à-vis CNX Nifty



Correlation visà-vis CNX Nifty



2009



76%



50%



1.17



97%



2010



19%



23%



1.15



97%



2011



-37%



32%



1.23



97%



2012



41%



28%



1.42



92%



-16%



25%



1.22



87%



57%



34%



1.21



96%



Jan-Jun 2013 Since inception till Jun 2013



Constituents weightage as on July 01, 2013: Company’s Name



Weight



State Bank of India



12.94%



Tata Motors Ltd.



12.92%



Axis Bank Ltd.



12.77%



United Spirits Ltd.



8.64%



Maruti Suzuki India Ltd.



7.94%



Tata Steel Ltd.



7.00%



Cairn India Ltd.



6.49%



IDFC Ltd.



5.99%



Hindalco Industries Ltd.



4.90%



Yes Bank Ltd.



4.69%



Bank of Baroda



4.15%



Reliance Communications Ltd.



3.29%



Jindal Steel & Power Ltd.



3.20%



Jaiprakash Associates Ltd.



2.56%



JSW Steel Ltd.



2.52%



Sector Representation
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