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SCRIP NAME Span MTM Total Span MTM Total Span MTM Total Lot Size
ABIRLANUV10.72%5.00 % 15% 129 60 190 32,432 15,122 47,555 250

ACC 10.74% 5.00 % 15% 118 55 173 29,575 13,770 43,345 250
ADANIENT 1581% 541 % 21% 40 13 54 80,980 27,715 108,695 2,000
ADANIPORT 11.13%  5.00 % 16% 17 7 25 34,180 15,360 49,540 2,000
ADANIPOWE14.06% 5.00 % 19% 5 1 7 42,000 14,940 56,940 8,000
ALBK 13.04%  5.00 % 18% 12 4 17 49,720 19,070 68,790 4,000
AMBUJACE 10.72%  5.00 % 15% 19 9 28 38,620 18,015 56,635 2,000
ANDHRABA 11.16%  5.00 % 16% 7 3 10 28,320 12,690 41,010 4,000
APOLLOHOS 10.70%  5.00 % 15% 100 46 147 25,127 11,740 36,868 250
APOLLOTYR 15.70% 5.55 % 21% 16 5 22 65,040 22,988 88,028 4,000
ARVIND 13.16% 5.00 % 18% 18 7 26 75,160 28,550 103,710 4,000
ASHOKLEY 11.32% 5.00 % 16% 2 0 3 30,300 13,387 43,688 15,000
ASIANPAINT10.74% 5.00 % 15% 52 24 77 26,190 12,197 38,388 500
AUROPHAR 15.36% 5.00 % 20% 58 19 78 117,120 38,135 155,255 2,000
AXISBANK 10.73% 5.01 % 15% 137 64 201 34,277 16,005 50,283 250
BAJAJ-AUTO010.73% 5.00 % 15% 204 95 300 25,595 11,928 37,523 125
BANKBARO 1091% 5.04 % 15% 71 32 104 35,590 16,435 52,025 500
BANKINDIA 1582% 6.18 % 22% 37 14 52 74,920 29,274 104,195 2,000
BANKNIFTY 7.24% 3.00 % 10% 815 337 1,153 20,379 8,439 28,818 25
BATAINDIA 10.71%  5.00 % 15% 111 51 163 27,755 12,960 40,716 250
BHARATFO 10.72%  5.00 % 15% 34 16 51 34,880 16,272 51,153 1,000
BHARTIART 10.74%  5.00 % 15% 35 16 52 35,490 16,522 52,013 1,000
BHEL 13.17% 584 % 19% 21 9 32 43,840 19,435 63,276 2,000
BIOCON 1451% 5.00 % 19% 67 23 90 67,260 23,177 90,438 1,000
BPCL 10.74% 5.00 % 15% 36 17 54 36,800 17,125 53,925 1,000
CAIRN 10.72%  5.00 % 15% 34 16 51 34,680 16,170 50,850 1,000
CANBK 16.14% 537 % 21% 44 14 59 44,020 14,643 58,664 1,000
CENTURYTE19.13% 5.00 % 24% 56 14 71 56,510 14,770 71,280 1,000
CESC 10.72%  5.00 % 15% 48 22 71 48,430 22,590 71,020 1,000
CIPLA 10.73%  5.00 % 15% 42 19 62 21,235 9,896 31,131 500
CNXINFRA 7.10%  3.00 % 10% 173 73 247 17,331 7,320 24,651 100
CNXIT 7.12%  3.00 % 10% 677 285 963 33,887 14,286 48,174 50
CNXPSE 7.10% 3.00 % 10% 185 78 264 13,902 5,871 19,774 75
COALINDIA 10.71%  5.00 % 15% 30 14 45 30,540 14,255 44,795 1,000
COLPAL 10.70%  5.00 % 15% 144 67 212 36,122 16,878 53,001 250
CROMPGRE 11.24% 5.00 % 16% 14 6 21 57,400 25,540 82,940 4,000
DABUR 10.75%  5.00 % 15% 18 8 27 36,200 16,835 53,035 2,000
DISHTV 11.56% 5.00 % 16% 6 2 10 54,160 23,420 77,580 8,000
DIVISLAB 10.73%  5.00 % 15% 133 62 196 33,392 15,561 48,954 250
DJIA 7.20% 3.00 % 10% 1,181 492 1,674 29,537 12,315 41,853 25
DLF 13.11% 5.62 % 18% 21 9 31 43,640 18,708 62,349 2,000
DRREDDY 10.72%  5.00 % 15% 272 127 400 34,062 15,893 49,956 125
EXIDEIND 10.74% 5.00 % 15% 12 5 19 25,480 11,865 37,345 2,000
FEDERALBN13.23%5.00 % 18% 114 15 44,040 16,640 60,680 4,000

FRL 16.64% 6.67 % 23% 12 5 18 50,480 20,236 70,717 4,000
FTSE100 7.18%  3.00 % 10% 479 200 679 23,958 10,006 33,965 50
GAIL 10.74%  5.00 % 15% 36 17 53 36,500 16,997 53,498 1,000
GLENMARK 10.73% 10.00 % 20% 56 52 109 28,260 26,330 54,590 500
GMRINFRA 14.02% 5.00 % 19% 3 1 5 36,630 13,062 49,693 11,000
GODREJIND 10.77%  5.00 % 15% 29 13 43 29,220 13,565 42,785 1,000

GRASIM 10.73%  5.00 % 15% 285 132 418 35,655 16,607 52,262 125
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GSKCONS  10.72% 10.00 % 20% 474 442 916 59,252 55,275 114,528 125
HAVELLS 10.79%  5.00 % 15% 86 40 127 43,225 20,037 63,263 500
HCLTECH 10.71%  5.00 % 15% 134 62 197 33,620 15,700 49,320 250
HDFC 10.72%  5.00 % 15% 85 39 125 42,620 19,886 62,506 500
HDFCBANK 10.72%  5.00 % 15% 71 33 104 35,540 16,572 52,113 500
HDIL 21.02% 6.62 % 27% 10 3 14 87,200 27,459 114,660 8,000
HEROMOTO 10.73%  5.00 % 15% 224 104 329 28,021 13,054 41,076 125
HEXAWARE 11.83% 5.00 % 16% 15 6 22 30,720 12,985 43,705 2,000
HINDALCO 10.74%  5.00 % 15% 13 6 19 26,080 12,145 38,225 2,000
HINDPETRO 12.35%  5.00 % 17% 28 11 41 57,800 23,410 81,210 2,000
HINDUNILV 10.73%  5.00 % 15% 60 28 89 30,335 14,136 44,471 500
HINDZINC  10.70%  5.00 % 15% 14 6 21 28,100 13,135 41,235 2,000
IBREALEST 17.02% 6.27 % 23% 11 4 16 46,840 17,255 64,095 4,000
ICICIBANK 10.95%  5.00 % 15% 118 54 173 29,622 13,528 43,151 250
IDBI 10.74%  5.00 % 15% 7 3 10 28,320 13,190 41,510 4,000
IDEA 10.74%  5.00 % 15% 17 8 25 34,780 16,195 50,975 2,000
IDFC 12.84% 5.09 % 17% 13 5 19 54,160 21,469 75,630 4,000
IFCI 12.45%  5.00 % 17% 3 1 4 31,300 12,575 43,875 10,000
IGL 10.72%  5.00 % 15% 28 13 42 28,820 13,440 42,260 1,000
INDIACEM  13.89%  5.00 % 18% 8 2 11 65,440 23,560 89,000 8,000
INDUSINDB 10.95%  5.00 % 15% 45 20 66 45,500 20,770 66,270 1,000
INFY 10.71%  5.00 % 15% 375 175 550 46,903 21,892 68,796 125
I0B 11.45%  5.00 % 16% 5 2 8 46,880 20,480 67,360 8,000
I0C 10.86%  5.00 % 15% 22 10 32 22,240 10,242 32,483 1,000
IRB 15.03% 7.25 % 22% 14 6 21 57,360 27,666 85,026 4,000
ITC 10.73%  5.00 % 15% 34 15 50 34,070 15,875 49,945 1,000
JINDALSTEL 10.78%  5.03 % 15% 28 13 41 28,010 13,075 41,085 1,000
JISLJALEQS 12.49%  5.00 % 17% 8 3 12 34,760 13,910 48,670 4,000
JPASSOCIAT 15.12%  6.89 % 22% 8 3 12 64,640 29,461 94,102 8,000
JPPOWER 13.71% 829 % 22% 2 1 4 32,890 19,883 52,774 13,000
JSWENERGY13.25% 5.10 % 18% 7 2 10 57,360 22,072 79,433 8,000
JSWSTEEL 10.76%  5.00 % 15% 108 50 159 54,400 25,280 79,680 500
JUBLFOOD 10.84% 5.00 % 15% 137 63 202 34,480 15,899 50,379 250
KOTAKBAN 10.72%  5.00 % 15% 76 35 112 38,120 17,786 55,906 500
KTKBANK  14.92% 5.65 % 20% 16 6 22 65,040 24,634 89,674 4,000
LICHSGFIN 11.26%  5.00 % 16% 23 10 35 47,920 21,275 69,195 2,000
LT 10.71%  5.00 % 15% 111 52 164 55,765 26,045 81,810 500
LUPIN 10.70%  5.00 % 15% 97 45 143 24,420 11,406 35,827 250
M&M 10.71%  5.00 % 15% 101 47 148 25,252 11,784 37,037 250
M&MFIN 10.74%  5.00 % 15% 34 15 50 34,280 15,957 50,238 1,000
MARUTI 10.73%  5.00 % 15% 191 89 280 47,775 22,271 70,046 250
MCDOWELL 10.72%  5.00 % 15% 281 131 413 35,200 16,419 51,619 125
MCLEODRUS10.77% 5.00 % 15% 34 15 50 34,280 15,920 50,200 1,000
MRF 10.70%  5.00 % 15% 2,054 960 3,015 256,838 120,015 376,854 125
NFTYMCAP5 7.59% 3.00 % 10% 172 68 241 25,939 10,253 36,193 150
NHPC 11.07% 5.00 % 16% 2 0 3 25,440 11,490 36,930 12,000
NIFTY 7.10% 3.00 % 10% 444 187 632 22,227 9,386 31,614 50
NMDC 10.77%  5.00 % 15% 15 7 22 30,340 14,090 44,430 2,000
NTPC 11.23%  5.00 % 16% 15 6 22 30,520 13,585 44,105 2,000
OFSS 10.70%  5.00 % 15% 354 165 521 44,351 20,719 65,071 125

Note: 1. In case of short options , the value of option shall be added to Margin.
2. Margins are subject to change intra-day due to position limits (above 80%, 90%) and volatility.
3. No positions are allowed beyond 100 %.
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ONGC 10.73%  5.00 % 15% 30 14 45 30,430 14,185 44,615 1,000
ORIENTBAN 17.11% 6.18 % 23% 37 13 52 75,900 27,408 103,308 2,000
PETRONET 10.75% 5.00 % 15% 13 6 19 26,280 12,220 38,500 2,000
PFC 14.72% 514 % 19% 23 8 32 47,460 16,576 64,037 2,000
PNB 12.67%  5.00 % 17% 78 30 109 39,050 15,415 54,465 500
POWERGRID10.76% 5.00 % 15% 11 5 16 44,080 20,490 64,570 4,000
PTC 12.42%  5.00 % 17% 7 3 11 61,440 24,740 86,180 8,000
RANBAXY  1097% 7.96 % 18% 51 37 88 51,060 37,041 88,102 1,000
RCOM 14.14% 535 % 19% 18 6 25 36,960 13,984 50,945 2,000
RECLTD 11.79%  5.00 % 16% 25 10 36 50,740 21,515 72,255 2,000
RELCAPITA 1263% 5.00 % 17% 44 17 62 44,660 17,680 62,340 1,000
RELIANCE 10.73% 5.00 % 15% 94 44 139 23,635 11,010 34,646 250
RELINFRA  11.74% 5.00 % 16% 49 20 70 49,220 20,965 70,185 1,000
RPOWER 10.81%  5.00 % 15% 7 3 11 31,160 14,410 45,570 4,000
S&P500 7.19% 3.00 % 10% 131 54 187 32,935 13,732 46,668 250
SAIL 10.79%  5.00 % 15% 7 3 11 61,440 28,460 89,900 8,000
SBIN 10.71%  5.00 % 15% 186 87 274 23,345 10,903 34,248 125
SIEMENS 10.77%  5.00 % 15% 68 31 101 34,430 15,991 50,421 500
SRTRANSFI 10.71%  5.00 % 15% 70 33 104 35,490 16,575 52,065 500
SSLT 10.73% 533 % 16% 21 10 32 43,080 21,405 64,485 2,000
SUNPHARM 10.72%  5.00 % 15% 61 28 91 30,940 14,428 45,369 500
SUNTV 10.71%  5.00 % 15% 39 18 58 39,640 18,505 58,145 1,000
SYNDIBANK 13.10%  5.00 % 18% 12 4 17 49,320 18,830 68,150 4,000
TATACHEM 10.75%  5.00 % 15% 29 13 43 29,020 13,495 42,515 1,000
TATACOMM 12.31%  5.00 % 17% 37 15 52 74,180 30,120 104,300 2,000
TATAGLOBA10.76% 5.00 % 15% 16 7 25 33,560 15,590 49,150 2,000
TATAMOTO 10.73%  5.00 % 15% 40 18 59 40,140 18,707 58,848 1,000
TATAMTRD 10.74%  5.00 % 15% 20 9 30 41,060 19,120 60,180 2,000
TATAPOWE 11.80% 5.00 % 16% 10 4 15 41,640 17,640 59,280 4,000
TATASTEEL 10.72%  5.00 % 15% 45 21 66 45,200 21,082 66,283 1,000
TCS 10.74%  5.00 % 15% 233 108 342 29,196 13,593 42,790 125
TECHM 10.73%  5.00 % 15% 196 91 288 49,090 22,885 71,975 250
TITAN 10.73%  5.00 % 15% 24 11 36 24,470 11,405 35,875 1,000
UBL 11.68% 10.00 % 21% 87 74 162 21,782 18,652 40,435 250
UCOBANK  1575% 5.56 % 21% 12 4 16 48,040 16,958 64,998 4,000
ULTRACEM 10.73%  5.00 % 15% 186 86 274 23,320 10,868 34,188 125
UNIONBANK14.76% 5.92 % 20% 18 7 26 37,560 15,060 52,620 2,000
UNITECH 14.46% 576 % 20% 2 0 3 26,640 10,609 37,250 12,000
UPL 10.73%  5.00 % 15% 21 9 31 42,460 19,785 62,245 2,000
VOLTAS 1257%  5.00 % 17% 14 5 21 59,000 23,460 82,460 4,000
WIPRO 10.75%  5.00 % 15% 59 27 87 29,830 13,873 43,704 500
YESBANK  12.76% 7.23 % 19% 46 26 73 46,480 26,342 72,823 1,000
ZEEL 10.77%  5.00 % 15% 30 14 44 30,230 14,030 44,260 1,000

Note: 1. In case of short options , the value of option shall be added to Margin.
2. Margins are subject to change intra-day due to position limits (above 80%, 90%) and volatility.
3. No positions are allowed beyond 100 %.
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