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SECURITIES AND EXCHANGE BOARD OF INDIA

Risk value of commodities for risk-o-meter

Securities and Exchange Board of India, in exercise of powers conferred under Section 11
(1) of the Securities and Exchange Board of India Act 1992, read with the provision of
Regulation 77 of SEBI (Mutual Funds) Regulation, 1996, vide circular dated 11.04.2022,
has decided that investment in commodities by mutual fund schemes shall be assigned
a risk score corresponding to the annualized volatility of the price of the said commodity
The circular shall come into force with immediate effect.

The circular can be accessed from here:
https://www.sebi.gov.in/legal /circulars/apr-2022 /circular-on-risk-value-of-

commodities-for-risk-o-meter 57913.html

Comprehensive Risk Management Framework for Electronic Gold Receipts (EGR)
segment.

Securities and Exchange Board of India, in exercise of powers conferred under Section 11
(1) of the Securities and Exchange Board of India Act, 1992, vide circular dated 11.04.2022,
has issued the risk management framework applicable to the EGR segment on the
recognized Stock Exchange/s.

The circular shall come into force with immediate effect.

The circular can be accessed from here:
https://www.sebi.gov.in/legal /circulars/apr-2022 /comprehensive-risk-management-

framework-for-electronic-gold-receipts-egr-segment 57925.html

You may send your suggestions at sukriti@asalegal.in
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