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Annexure 

Below is the Example given for computation of single INR limit in case of proprietary position for non-

bank stock broker 

FCYINR 
End of day Open 

Interest (in Contracts) 
15% of Open Interest 

RBI Ref. 
rate 

Lot Size OI In INR (Cr.) 

USDINR 5000000 750000 70 1000 5250 

EURINR 50000 7500 80 1000 60 

GBPINR 100000 15000 88 1000 132 

JPYINR 15000 2250 62 1000 13.95 

  
(A) Total 5455.95 

  
(B) USD 100 mio * 70.00 700 

  

Applicable position limit -Higher of (A) & (B) 5455.95 

 

 

 

 


