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· RISK MANAGEMENT STRATEGIES/ SYSTEM – DERIVATIVES 

We are charging an extra margin of  25% over and above the exchange's prescribed  margin (span+exposure). 

We are collecting 75% margin in cash and the remaining 50% in the form of collateral (collateral shares from approved list of NSE are considered with an appropriate haircut, haircut is minimum 25%)  

We have withdrawn all the NEAT trading terminals and installed CTCL terminals for better control & Risk management at all places. This CTCL set up gives us client level control. Limits to all clients are set based on SPAN methodology. The customer gets limits commensurate with the credit available in his account. Every order is routed invariably through the CTCL system.

Online MTM of top N losers are monitored and appropriate additional margins are called for and if the same are not received the positions are squared off to the extent of debits.

We are giving online MTM  data to branches for an hourly basis for their follow-up with clients.

At the end of the day we intimate the debits to the branches and clients on a daily basis and if the debit amount is more than 50% of Margin & if not paid by the client on T+1 day we square off the positions of all such clients to the extent of debits.

· RISK MANAGEMENT STRATEGIES/ SYSTEM – Cash Market

We have withdrawn all the NEAT trading terminals and installed CTCL terminals for better control & Risk management at all places. This CTCL set up gives us client level control.  The customer gets limits commensurate with the credit available in his account. Extra limits will be given based on the client's track record and/or securities balances available with us. Every order is routed invariably through the CTCL system.

We are collecting the cheques on T+2 day and if not paid by the client on T+2 day the branch will square off the positions of all such clients to the extent of debits on or before T+5.

