
Sr. No. ISIN Number Security Description Coupon
(%)

Maturity 
Date Remarks

1 IN0020200070 5.79% GS 2030 5.79 11-May-30

2 IN0020190362 6.45% GS 2029 6.45 07-Oct-29

3 IN0020200039 7.19% GS 2060 7.19 15-Sep-60
Long Dated 
Security

The Clearing Corporation of India Ltd.
NOTIFICATION

Securities Segment
No. RMD/SS/SVM/20/05                                                                                 Date: 31st July, 2020

Tracking of Volatility -Selection of Securities 

Further to our notification No.RMD/SS/SVM/20/04 dated 30th Jun'20, based on the trade data of Jul'20, the
under noted securities have been identified for tracking of volatility in the securities market. Volatility in
the prices of these securities will be tracked during the month of Aug'20 for the purpose of imposition of
volatility margin and the list will remain in force till further notice.

3 IN0020200039 7.19% GS 2060 7.19 15-Sep-60

Sr. No. ISIN Number Security Description Coupon
(%)

Maturity 
Date Remarks

1 IN0020200096 6.19% GS 2034 6.19 16-Sep-34

2 IN0020190396 6.18% GS 2024 6.18 04-Nov-24

3 IN0020200054 7.16% GS 2050 7.16 20-Sep-50
Long Dated 
Security

sd/-
Chief Risk Officer
(Risk Management Dept.)

2. If any one or all of above securities included in the list move to ‘When Issued’ market, such securities
will be excluded during the period of “When Issued” trading by including securities from the under-noted
list. 


