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 All Members,  

 

Market Parameters  Price Band - Update 

 

In continuation to Exchange circular NSE/CMTR/62237  dated May 29, 2024 and partial modification to item 

3.1.C of consolidated circular NSE/CMTR/61813 dated April 29, 2024, the Exchange hereby notifies the below 

update for relaxing the dynamic price bands : 

 

Existing 

criteria 

If the last trade occurs at 9.90 % or more of the base price, the dynamic price band shall be 

relaxed to 15%. Subsequently, if the last trade occurs at 14.90% or more then the same would 

be relaxed to 20% and so on by relaxing dynamic price band in multiples of 5%.  

Revised 

criteria 

 

 

 

 

 

 

 

  

If the last trade occurs at 9.90 % or more of the base price, the dynamic price band shall be 

relaxed to 15%. Subsequently, if the last trade occurs at 14.90% or more then the same would 

be relaxed to 20% and so on by relaxing dynamic price band in the following manner: 

 

a. 

closing price after the cooling off period. This cooling off period would be 15 minutes if 

conditions for flexing are satisfied before last half an hour of trading and 5 minutes if 

conditions for flexing are satisfied in the last half an hour of trading. 

 

b.  

closing price after the cooling off period of 30 minutes. 

 

c. F

price after the cooling off period of 60 minutes. 

  
 

For the purpose of relaxing the dynamic price bands, the Exchange will take into account  minimum trades, UCCs 

& TMs on each side of the trade as per NSE/CMTR/62237  dated May 29, 2024. 

 

In addition to the above, when conditions for flexing the price bands are satisfied on either underlying in cash 

market or current month (i.e. near month) futures contracts on any exchange, the price band would be flexed for 

the scrip and all the futures contracts on this scrip at the end of subsequent cooling off period. 

https://nsearchives.nseindia.com/content/circulars/CMTR62237.pdf
https://nsearchives.nseindia.com/content/circulars/CMTR61813.zip
https://nsearchives.nseindia.com/content/circulars/CMTR62237.pdf
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Please note all other details as mentioned in the aforesaid circulars shall remain unchanged. 

 

The above shall be effective in Live from August 19, 2024 and shall be available for testing in mock being 

conducted on August 17, 2024. 
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