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Circular Ref.No.: 327/2018

To All Members,
Sub : Enhanced supervision- Monitoring of Clients’ Funds lying with the Stock Broker

This has reference to the Exchange circular NSE/INSP/35412 dated July 20, 2017 on submission
of data pertaining to Monitoring of client funds.

Consequent to introduction of intra-day crystallised margin (ICMTM) in margin provisions, there
shall be below updations in submission of data pertaining to monitoring of client funds submitted
by the members on weekly basis (NSE/INSP/37395 dated April 02, 2018).

Point Particulars Remarks
Point no. 9 | Proprietary Margin | Provide value of proprietary margin obligations across
(NSE/INSP/3 | Obligation Stock Exchanges. It shall be the sum of Margin
5412- obligations in Cash and Derivative segments for
Annexure-A) proprietary trading positions as on the reporting day.

The figures for PRO margin obligation in NSE can be
obtained from the following files:-

For CM Segment -MG02

For Derivative Segment -MG13 (Span + Premium +
Exposure) and MG-17 (ICMTM)*

For PRO margin obligation in other Exchanges/CC,
refer daily reports downloaded from the respective
Clearing Corporation.

Point no. 10 | Margin utilized for | Margin utilised for positions of credit balance clients
(NSE/INSP/3 | positions of Credit | across all Exchanges.

5412- Balance Clients
Annexure-A)

The figures for client margin obligation in NSE can be
obtained from the following files:-

For CM Segment -MG02

For Derivative Segment -MG13 (Span + Premium +
Exposure) and MG-17 (ICMTM)*




For margin obligation in other Exchanges/CC, refer
daily reports downloaded from the respective Clearing
Corporation.

Point no. 11
(NSE/INSP/3
5412-

Annexure-A)

Free/unblocked
Collateral
deposited with
Clearing
Corporation

Value of unutilized collateral lying with the clearing
corporations across Stock Exchanges.

For NSE /NSCCL balances, the amount can be obtained
from the following files downloaded to the member :-
For CM Segment

MGO1 ( Point B14- Balance Deposit Available)

For F&O Segment

MG11 (Point C14- Excess Effective Deposits required)*
- The figure if negative has to be taken.

* Changes made in the current circular

All members are advised to take note of the same.

For and on behalf of
National Stock Exchange of India Limited

Manish Sharma

Manager - Inspection

In case of any clarifications, Members may contact our below offices:

CENTRE CONTACT NO. E MAIL ID

Ahmedabad 079-49008632 inspectionahm@nse.co.in
Chennai 044-66309900 / 44041 inspection_cro@nse.co.in

Delhi 011-23459127 /38 / 46 delhi_inspection@nse.co.in
Kolkata 033-40400411 / 06 inspection_ kolkata@nse.co.in
Mumbai 022-25045224 / 259/ 264 | compliance_wro@nse.co.in

Help Desk 1800 2200 51- (2) compliance_assistance@nse.co.in




