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SCRIP NAME Span MTM Total Span MTM Total Span MTM Total Lot Size
ABIRLANUV 10.71% 5.00 % 15% 127 59 188 31,965 14,929 46,894 250
ACC 10.72%  5.00 % 15% 116 54 170 29,022 13,539 42,562 250
ADANIENT 16.16% 5.00 % 21% 41 12 54 41,180 12,740 53,920 1,000
ADANIPORT 12.90% 5.00 % 17% 21 8 30 43,220 16,750 59,970 2,000
ADANIPOWE 13.28% 547 % 18% 4 2 7 39,360 16,213 55,573 8,000
ALBK 14.87% 5.00 % 19% 13 4 17 26,120 8,780 34,900 2,000
AMBUJACE 10.74% 5.00 % 15% 18 8 28 37,820 17,610 55,430 2,000
ANDHRABA 12.28% 5.00 % 17% 7 2 10 28,960 11,790 40,750 4,000
APOLLOTYR 11.70% 5.29 % 16% 10 4 15 41,840 18,917 60,757 4,000
ARVIND 11.83% 5.00 % 16% 14 6 21 58,720 24,810 83,530 4,000
ASHOKLEY 11.46% 5.00 % 16% 1 0 3 16,290 7,110 23,400 9,000
ASIANPAINT 10.71%  5.00 % 15% 52 24 76 65,137 30,400 95,538 1,250
AUROPHAR 18.00%  5.00 % 23% 68 18 87 136,540 37,925 174,465 2,000
AXISBANK 12.20% 5.00 % 17% 152 62 216 38,230 15,663 53,894 250
BAJAJ-AUTO 10.71% 5.00 % 15% 203 94 298 25,425 11,874 37,299 125
BANKBARO 12.67%  5.00 % 17% 81 31 113 40,510 15,988 56,499 500
BANKINDIA 17.83%  5.00 % 22% 37 10 48 37,650 10,557 48,208 1,000
BANKNIFTY 8.47% 3.00 % 11% 940 333 1,274 23,523 8,334 31,858 25
BATAINDIA 10.71%  5.00 % 15% 108 50 159 27,160 12,681 39,841 250
BHARATFO 10.70%  5.00 % 15% 35 16 51 35,010 16,352 51,363 1,000
BHARTIART 10.71%  5.00 % 15% 34 16 51 34,710 16,207 50,918 1,000
BHEL 1351% 517 % 18% 21 8 30 43,620 16,688 60,309 2,000
BIOCON 1491% 5.00 % 19% 64 21 86 64,190 21,530 85,720 1,000
BPCL 11.11%  5.00 % 16% 37 16 55 37,620 16,930 54,550 1,000
CAIRN 10.72%  5.00 % 15% 34 15 50 34,200 15,947 50,148 1,000
CANBK 16.65%  5.00 % 21% 42 12 56 21,390 6,425 27,815 500
CENTURYTE 10.73%  5.00 % 15% 27 12 40 27,260 12,700 39,960 1,000
CESC 10.70%  5.00 % 15% 46 21 68 46,170 21,572 67,743 1,000
CIPLA 10.71%  5.00 % 15% 42 20 63 21,475 10,022 31,498 500
CNXINFRA 7.10% 3.00 % 10% 173 73 246 17,303 7,310 24,614 100
CNXIT 7.10% 3.00 % 10% 663 280 944 33,180 14,017 47,197 50
CNXPSE 7.10% 3.00 % 10% 179 76 256 13,499 5,703 19,203 75
COALINDIA 10.73%  5.00 % 15% 30 14 44 30,180 14,062 44,243 1,000
COLPAL 10.71%  5.00 % 15% 139 65 205 34,957 16,326 51,284 250
CROMPGRE 13.15%  5.00 % 18% 16 6 23 67,960 25,850 93,810 4,000
DABUR 10.70% 5.00 % 15% 18 8 26 36,020 16,825 52,845 2,000
DISHTV 11.62%  5.00 % 16% 6 2 10 27,760 11,940 39,700 4,000
DIVISLAB 10.70%  5.00 % 15% 126 59 186 31,612 14,767 46,380 250
DJIA 7.10% 3.00 % 10% 1,148 485 1,633 28,702 12,127 40,830 25
DLF 14.06% 5.07 % 19% 22 8 30 22,310 8,043 30,354 1,000
DRREDDY 10.71%  5.00 % 15% 264 123 388 33,070 15,443 48,514 125
EXIDEIND 10.77%  5.00 % 15% 12 5 18 24,740 11,485 36,225 2,000
FEDERALBN 11.90%  5.00 % 16% 9 3 13 23,375 9,818 33,194 2,500
FRL 14.15% 6.54 % 20% 9 4 14 19,100 8,829 27,929 2,000
FTSE100 7.10% 3.00 % 10% 464 196 661 23,246 9,822 33,068 50
GAIL 10.72%  5.00 % 15% 36 16 53 36,110 16,850 52,960 1,000
GLENMARK 10.71% 5.00 % 15% 56 26 83 28,215 13,166 41,381 500
GMRINFRA 11.65%  5.00 % 16% 2 1 4 25,100 10,775 35,875 10,000
GODREJIND 1091% 5.00 % 15% 28 12 41 28,160 12,902 41,063 1,000
GRASIM 10.72%  5.00 % 15% 283 132 415 35,385 16,509 51,894 125
HAVELLS 10.71%  5.00 % 15% 80 37 119 40,440 18,877 59,318 500

HCLTECH 10.70%  5.00 % 15% 132 61 195 33,145 15,483 48,628 250
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HDFC 10.72%  5.00 % 15% 83 38 122 20,847 9,720 30,568 250
HDFCBANK 10.70%  5.00 % 15% 70 32 103 35,055 16,375 51,430 500
HDIL 19.73% 7.24 % 26% 9 3 13 37,760 13,857 51,617 4,000
HEROMOTO 10.71%  5.00 % 15% 223 104 328 27,927 13,037 40,965 125
HEXAWARE 12.28%  5.00 % 17% 15 6 21 30,160 12,280 42,440 2,000
HINDALCO 10.73%  5.00 % 15% 12 5 19 25,560 11,915 37,475 2,000
HINDPETRO 13.69%  5.00 % 18% 30 11 41 30,150 11,015 41,165 1,000
HINDUNILV 10.72%  5.00 % 15% 59 27 87 29,775 13,888 43,664 500
HINDZINC  11.14% 5.00 % 16% 14 6 22 29,780 13,365 43,145 2,000
IBREALEST 15.03% 6.11 % 21% 9 4 14 39,360 15,995 55,356 4,000
ICICIBANK  13.33% 5.00 % 18% 142 53 196 35,577 13,340 48,918 250
IDBI 10.84%  5.00 % 15% 6 3 10 26,960 12,440 39,400 4,000
IDEA 10.71%  5.00 % 15% 18 8 27 36,620 17,095 53,715 2,000
IDFC 12.75%  5.00 % 17% 13 5 18 26,540 10,405 36,945 2,000
IFCI 11.97%  5.00 % 16% 2 1 4 22,560 9,420 31,980 8,000
IGL 10.74%  5.00 % 15% 28 13 41 28,170 13,117 41,288 1,000
INDIACEM  12.91%  5.00 % 17% 7 2 10 29,360 11,370 40,730 4,000
INDUSINDB 12.68%  5.00 % 17% 53 21 75 26,840 10,582 37,423 500
INFY 10.70%  5.00 % 15% 376 175 552 47,028 21,975 69,004 125
I0B 11.77%  5.00 % 16% 5 2 8 22,520 9,570 32,090 4,000
I0C 10.74%  5.00 % 15% 21 10 32 21,530 10,025 31,555 1,000
IRB 17.07%  6.28 % 23% 15 5 21 30,320 11,153 41,473 2,000
ITC 10.73%  5.00 % 15% 33 15 49 33,700 15,702 49,403 1,000
JINDALSTEL 10.73% 5.04 % 15% 27 12 40 27,060 12,708 39,768 1,000
JISLJIALEQS 12.36%  5.00 % 17% 8 3 12 33,360 13,500 46,860 4,000
JPASSOCIAT 16.55%  6.08 % 22% 8 3 12 34,160 12,549 46,709 4,000
JPPOWER 13.54% 7.74 % 21% 2 1 4 19,280 11,021 30,302 8,000
JSWENERGY 12.76%  5.20 % 17% 6 2 10 27,360 11,148 38,509 4,000
JSWSTEEL  10.71%  5.00 % 15% 103 48 151 51,555 24,066 75,621 500
JUBLFOOD 11.48%  5.00 % 16% 149 65 215 37,360 16,273 53,634 250
KOTAKBAN 10.71%  5.00 % 15% 77 36 114 38,780 18,103 56,884 500
KTKBANK  11.69% 5.13 % 16% 11 5 17 23,120 10,142 33,262 2,000
LICHSGFIN 10.74%  5.00 % 15% 21 10 32 21,730 10,112 31,843 1,000
LT 11.92%  5.00 % 16% 126 53 180 47,471 19,908 67,380 375
LUPIN 10.71%  5.00 % 15% 97 45 143 24,420 11,405 35,825 250
M&M 10.71%  5.00 % 15% 100 47 148 25,175 11,753 36,929 250
MARUTI 10.70%  5.00 % 15% 191 89 281 47,832 22,343 70,176 250
MCDOWELL 10.70% 5.00 % 15% 283 132 416 35,422 16,551 51,974 125
MCLEODRUS 11.49%  5.00 % 16% 35 15 51 35,700 15,535 51,235 1,000
MRF 10.70%  5.00 % 15% 2,124 992 3,118 265,620 124,120 389,741 125
NFTYMCAP5 8.69%  3.00 % 11% 191 65 257 28,656 9,887 38,544 150
NHPC 10.86%  5.00 % 15% 2 0 3 20,100 9,250 29,350 10,000
NIFTY 7.10% 3.00 % 10% 438 185 624 21,931 9,266 31,198 50
NMDC 10.74%  5.00 % 15% 14 6 21 29,180 13,590 42,770 2,000
NTPC 14.05%  5.00 % 19% 18 6 26 37,980 13,520 51,500 2,000
OFSS 10.70%  5.00 % 15% 347 162 510 43,456 20,305 63,761 125
ONGC 10.74%  5.00 % 15% 29 13 43 29,470 13,715 43,185 1,000
ORIENTBAN 19.48% 5.00 % 24% 41 10 52 41,360 10,617 51,978 1,000
PETRONET 10.80% 5.00 % 15% 12 5 19 25,760 11,930 37,690 2,000
PFC 14.08%  5.00 % 19% 21 7 29 42,600 15,125 57,725 2,000

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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PNB 12.81%  5.00 % 17% 74 29 103 37,190 14,516 51,706 500
POWERGRID 10.80%  5.00 % 15% 10 4 16 21,520 9,965 31,485 2,000
PTC 10.84%  5.00 % 15% 6 3 10 27,760 12,800 40,560 4,000
RANBAXY  12.84% 6.11 % 18% 58 27 86 29,000 13,802 42,802 500
RCOM 11.03% 6.53 % 17% 14 8 23 28,960 17,147 46,108 2,000
RECLTD 11.05%  5.00 % 16% 22 10 33 22,630 10,237 32,868 1,000
RELCAPITA 12.88%  5.00 % 17% 44 17 62 44,430 17,242 61,673 1,000
RELIANCE 10.74% 5.00 % 15% 91 42 135 22,985 10,698 33,683 250
RELINFRA 1217% 519 % 17% 50 21 72 50,470 21,530 72,001 1,000
RPOWER 10.76%  5.00 % 15% 7 3 11 30,160 14,020 44,180 4,000
S&P500 711% 3.00 % 10% 128 54 183 32,132 13,567 45,700 250
SAIL 10.76%  5.00 % 15% 7 3 11 30,160 14,020 44,180 4,000
SBIN 10.70%  5.00 % 15% 185 86 272 23,200 10,836 34,036 125
SIEMENS 10.94%  5.00 % 15% 69 31 101 34,650 15,833 50,484 500
SRTRANSFI 10.72%  5.00 % 15% 68 32 101 34,355 16,026 50,381 500
SSLT 11.37%  5.00 % 16% 23 10 34 46,660 20,525 67,185 2,000
SUNPHARM 10.71%  5.00 % 15% 62 29 92 31,285 14,598 45,884 500
SUNTV 10.74%  5.00 % 15% 39 18 58 19,715 9,180 28,895 500
SYNDIBANK 13.97%  5.00 % 18% 12 4 16 24,120 8,635 32,755 2,000
TATACHEM 10.71%  5.00 % 15% 28 13 42 28,370 13,240 41,610 1,000
TATACOMM 11.28%  5.00 % 16% 31 14 46 31,780 14,085 45,865 1,000
TATAGLOBA 10.72%  5.00 % 15% 15 7 23 31,780 14,820 46,600 2,000
TATAMOTO 10.73%  5.00 % 15% 39 18 58 39,730 18,517 58,248 1,000
TATAMTRD 11.03%  5.00 % 16% 21 9 31 43,040 19,510 62,550 2,000
TATAPOWE 11.44% 5.00 % 16% 10 4 15 41,040 17,940 58,980 4,000
TATASTEEL 10.70%  5.00 % 15% 44 20 65 44,160 20,630 64,790 1,000
TCS 10.70%  5.00 % 15% 223 104 328 27,927 13,049 40,977 125
TECHM 10.70%  5.00 % 15% 192 89 283 48,135 22,492 70,628 250
TITAN 10.73%  5.00 % 15% 25 11 37 25,050 11,672 36,723 1,000
UBL 10.72%  5.00 % 15% 84 39 124 21,125 9,856 30,982 250
UCOBANK  1431% 523 % 19% 10 3 14 42,200 15,428 57,629 4,000
ULTRACEM 10.71% 5.00 % 15% 185 86 272 23,187 10,828 34,016 125
UNIONBANK 15.87%  5.00 % 20% 18 5 25 18,880 5,947 24,828 1,000
UNITECH 16.79% 6.14 % 22% 2 0 3 20,080 7,343 27,423 8,000
VOLTAS 15.43% 5.00 % 20% 17 5 23 69,920 22,660 92,580 4,000
WIPRO 10.72%  5.00 % 15% 56 26 83 28,420 13,258 41,679 500
YESBANK  14.48% 5.10 % 19% 52 18 71 26,425 9,310 35,735 500
ZEEL 10.73%  5.00 % 15% 30 14 44 30,280 14,112 44,393 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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