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NCDEX SOYDEX provides real-time commodity futures price index, designed to provide exposure of Soy
Complex Commodity to market participants. The index is based on the liquid Soybean and Refined Soy Oil

futures contracts traded on NCDEX. The Index will act as an important tool in benchmarking and trading for the

market. Some highlights of the Index are:

The commodities are selected
based on SEBI Criteria and

should belong to that

particular sector

Components

Cap of 70% and Floor of 30%
is enforced upon the weights

N
\

Rebalancing

50%-50% weights are assigned
based on national production

(average of last 5 financial years)
and traded value(last
calendar year) on exchange

Rebalanced annually on first
trading day of financial year.

DIFFERENCE BETWEEN AGRIDEX AND SECTORAL INDICES

{28 AGRIDEX

e Return based Index

e Consists of 10 active commodities from

various sectors as underlying commodities

INDEX COMPONENTS FOR FY 2021-22

CIPs for FY 2021-22

4

® Price based Index

)
4 SOYDEX

e Single instrument to trade a sector i.e Soy

Complex

e Monthly Index futures contracts will have
different underlying index spot value.

Quantity Multipliers (Qi)

Soy Oil, e Quantity Multiplier is the amount of commodity (in MT) required to achieve
32.08% required exposure in the Index.
<2y 2 e As per SEBI guideli ini lue of Index should be R
67.92% s per guidelines, minimum cqntract value of Index should be Rs.
. 5,00,000 at the time of introduction in the market.
. Price Price of the
Commodity CIPs Exposure In Index (CIP*Index Contract Value) ; ;
Quotation commodity
SOYBEAN 67.92% 339600 Rs./Quintal 4599
REF SOY OIL 32.08% 160400 Rs./Quintal 1089.4
(Exposure in Index Contract Value) Commodity Quantity Multipier (Qi)
Quantity Multiplier (Qi) =
(Price of Commodity * Price Quotation) SOYBEAN ]
REF SOY OIL 1 MT




INDEX PERFORMANCE FOR FY 2020-21

NCDEX SOYDEX
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Diversification
Financial proxy for

the Agri-
commodities

2

Volatility

As the movement is
driven by movement
in underlying

6

Opportunities

Upside and
downside

7

Transaction Cost

Low
transaction
cost

commodities
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Benefits of

Most Liquid
Cash-Settled N C D EX Commodities
N% plhysical Comprilses of the m%st
elivery actively participate
SOYD EX commodilt\lyocll:’eéi)\(/atives
on
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Multiple Points

9

Returns

Multiple entry and
exit points

Hold and get
steady returns
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. Cross Margin
Less Margin Benefitg
Very less margin SEBI has now

allowed the benefit
in Commodity Index
Futures

compared to
underlying

For any queries, please contact:
Mr. Abhishek Rajurkar - AVP, Quant & Market Structure
Email: abhishek.rajurkar@ncdex.com | Quant Email Id: MarketStructure@ncdex.com
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National Commodity & Derivatives Exchange Limited
CIN: U51909MH2003PLC 140116
Ackruti Corporate Park, 1st Floor, Near G.E.Garden, L.B.S. Marg, Kanjurmarg (West), Mumbai - 400 078
T : (+91-22) - 66406789 | F : (+91-22) - 66406899 | Toll Free : 1800 26 62339 | E-mail: askus@ncdex.com | www.ncdex.com

OTrustNCDEX Q@ncdexofficial @3 rrustNeoEX @ LinkedIn

Disclaimer: Trading in commodities contracts is subject to inherent market risks and the traders/investors should understand and consult their financial
advisers before trading/investing. The contents in this publication are for guidance only and should not be treated as recommendatory or definitive.
Neither NCDEX nor the NCDEX IPF Trust or their affliates, associates, representatives, directors, employees or agents shall be responsible in any manner
to any person or entity for any decisions or actions taken on the basis of this publication. No part of this publication may be redistributed or reproduced
without written permission from NCDEX.




