
 

 

 

 

 

  

 <------------------------------------------------Margins---------------------------------------------------> 
 <------Percent------> <---------Per Share---------> <------------Per Lot-------------> 
 
  SCRIP NAME  Span      MTM      Total        Span     MTM      Total   Span        MTM  Total      Lot Size  
    

 ABIRLANUV 10.70% 5.00 % 15% 132 61 195 33,162 15,491 48,654 250 

 ACC 10.70% 5.00 % 15% 118 55 174 29,570 13,816 43,387 250 

 ADANIENT 14.96% 5.00 % 19% 40 13 54 80,240 26,820 107,060 2,000 

 ADANIPORT 11.41% 5.00 % 16% 18 7 26 36,220 15,875 52,095 2,000 

 ADANIPOWE 12.53% 5.47 % 18% 4 2 7 39,600 17,285 56,885 8,000 

 ALBK 13.43% 5.00 % 18% 12 4 17 50,560 18,830 69,390 4,000 

 AMBUJACE 10.77% 5.00 % 15% 19 9 29 39,260 18,220 57,480 2,000 

 ANDHRABA 11.40% 5.00 % 16% 7 3 10 28,720 12,600 41,320 4,000 

 APOLLOTYR 15.35% 5.29 % 20% 15 5 21 63,040 21,731 84,771 4,000 

 ARVIND 12.49% 5.00 % 17% 16 6 24 67,160 26,880 94,040 4,000 

 ASHOKLEY 11.68% 5.00 % 16% 2 0 3 30,300 12,975 43,275 15,000 

 ASIANPAINT 10.71% 5.00 % 15% 52 24 77 26,310 12,277 38,588 500 

 AUROPHAR 16.14% 5.00 % 21% 64 19 84 128,100 39,675 167,775 2,000 

 AXISBANK 10.71% 5.00 % 15% 138 64 203 34,680 16,187 50,868 250 

 BAJAJ-AUTO 10.73% 5.00 % 15% 205 95 301 25,662 11,957 37,620 125 

 BANKBARO 11.46% 5.00 % 16% 74 32 107 37,125 16,201 53,326 500 

 BANKINDIA 16.29% 5.00 % 21% 38 11 50 77,180 23,685 100,865 2,000 

 BANKNIFTY 7.53% 3.00 % 10% 863 343 1,207 21,587 8,598 30,185 25 

 BATAINDIA 10.71% 5.00 % 15% 113 52 166 28,280 13,207 41,488 250 

 BHARATFO 10.72% 5.00 % 15% 35 16 51 35,010 16,325 51,335 1,000 

 BHARTIART 10.73% 5.00 % 15% 35 16 52 35,720 16,640 52,360 1,000 

 BHEL 14.02% 5.17 % 19% 23 8 33 47,920 17,676 65,596 2,000 

 BIOCON 15.47% 5.00 % 20% 72 23 95 72,140 23,317 95,458 1,000 

 BPCL 10.73% 5.00 % 15% 37 17 55 37,740 17,590 55,330 1,000 

 CAIRN 10.73% 5.00 % 15% 35 16 51 35,010 16,317 51,328 1,000 

 CANBK 15.76% 5.00 % 20% 44 13 58 44,050 13,972 58,023 1,000 

 CENTURYTE 17.50% 5.00 % 22% 52 15 68 52,620 15,037 67,658 1,000 

 CESC 10.75% 5.00 % 15% 49 22 72 49,280 22,925 72,205 1,000 

 CIPLA 10.73% 5.00 % 15% 43 20 63 21,655 10,091 31,746 500 

 CNXINFRA 7.10% 3.00 % 10% 176 74 251 17,648 7,453 25,101 100 

 CNXIT 7.12% 3.00 % 10% 679 286 966 33,987 14,326 48,313 50 

 CNXPSE 7.10% 3.00 % 10% 188 79 268 14,118 5,964 20,083 75 

 COALINDIA 10.71% 5.00 % 15% 31 14 46 31,170 14,547 45,718 1,000 

 COLPAL 10.71% 5.00 % 15% 146 68 215 36,680 17,130 53,811 250 

 CROMPGRE 11.78% 5.00 % 16% 15 6 22 62,320 26,460 88,780 4,000 

 DABUR 10.74% 5.00 % 15% 18 8 27 37,040 17,250 54,290 2,000 

 DISHTV 10.75% 5.00 % 15% 6 2 9 50,960 23,700 74,660 8,000 

 DIVISLAB 10.71% 5.00 % 15% 131 61 193 32,885 15,345 48,231 250 

 DJIA 7.15% 3.00 % 10% 1,175 492 1,668 29,384 12,320 41,705 25 

 DLF 13.46% 5.07 % 18% 22 8 31 44,880 16,908 61,788 2,000 

 DRREDDY 10.72% 5.00 % 15% 273 127 400 34,137 15,922 50,060 125 

 EXIDEIND 10.79% 5.00 % 15% 13 6 19 26,300 12,185 38,485 2,000 

 FEDERALBN 12.12% 5.00 % 17% 10 4 14 40,440 16,680 57,120 4,000 

 FRL 13.80% 6.54 % 20% 10 4 15 40,440 19,162 59,602 4,000 

 FTSE100 7.10% 3.00 % 10% 480 203 684 24,031 10,152 34,183 50 

 GAIL 10.73% 5.00 % 15% 36 17 54 36,930 17,207 54,138 1,000 

 GLENMARK 10.72% 5.00 % 15% 57 26 85 28,835 13,453 42,289 500 

 GMRINFRA 13.17% 5.00 % 18% 3 1 4 35,640 13,530 49,170 11,000 

 GODREJIND 10.73% 5.00 % 15% 29 13 44 29,850 13,905 43,755 1,000 

 GRASIM 10.71% 5.00 % 15% 291 136 428 36,451 17,010 53,462 125 

 HAVELLS 10.70% 5.00 % 15% 85 39 125 42,550 19,877 62,428 500 

 HCLTECH 10.71% 5.00 % 15% 134 62 197 33,617 15,700 49,318 250 

F&O Margin Report  

                                                                                             Tuesday, Dec 31st, 2013   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



  

 <------------------------------------------------Margins---------------------------------------------------> 
 <------Percent------> <---------Per Share---------> <------------Per Lot-------------> 
 
  SCRIP NAME  Span      MTM      Total        Span     MTM      Total   Span        MTM  Total      Lot Size 

  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 %. 
                                                                                                          

Page No:  

 2 

 HDFC 10.72% 5.00 % 15% 85 40 126 42,955 20,031 62,986 500 

 HDFCBANK 10.71% 5.00 % 15% 72 33 106 36,225 16,905 53,130 500 

 HDIL 19.94% 7.24 % 27% 10 3 14 84,800 30,784 115,584 8,000 

 HEROMOTO 10.70% 5.00 % 15% 222 104 327 27,838 13,007 40,847 125 

 HEXAWARE 12.60% 5.00 % 17% 16 6 23 33,560 13,315 46,875 2,000 

 HINDALCO 10.78% 5.00 % 15% 13 6 19 26,500 12,290 38,790 2,000 

 HINDPETRO 12.85% 5.00 % 17% 30 11 43 61,280 23,850 85,130 2,000 

 HINDUNILV 10.71% 5.00 % 15% 61 28 91 30,910 14,436 45,346 500 

 HINDZINC 10.77% 5.00 % 15% 14 6 21 28,940 13,435 42,375 2,000 

 IBREALEST 14.20% 6.11 % 20% 9 4 14 39,200 16,863 56,064 4,000 

 ICICIBANK 11.55% 5.00 % 16% 127 55 183 31,887 13,800 45,688 250 

 IDBI 10.73% 5.00 % 15% 7 3 10 28,320 13,200 41,520 4,000 

 IDEA 10.76% 5.00 % 15% 18 8 27 36,840 17,125 53,965 2,000 

 IDFC 11.00% 5.00 % 16% 11 5 17 46,520 21,150 67,670 4,000 

 IFCI 11.12% 5.00 % 16% 2 1 4 28,300 12,725 41,025 10,000 

 IGL 10.73% 5.00 % 15% 28 13 42 28,840 13,442 42,283 1,000 

 INDIACEM 12.32% 5.00 % 17% 7 3 10 59,040 23,960 83,000 8,000 

 INDUSINDB 11.21% 5.00 % 16% 47 21 68 47,240 21,062 68,303 1,000 

 INFY 10.70% 5.00 % 15% 378 176 555 47,316 22,102 69,419 125 

 IOB 11.53% 5.00 % 16% 5 2 9 47,760 20,720 68,480 8,000 

 IOC 10.80% 5.00 % 15% 22 10 33 22,870 10,585 33,455 1,000 

 IRB 15.29% 6.28 % 21% 14 5 20 56,600 23,248 79,849 4,000 

 ITC 10.73% 5.00 % 15% 34 16 51 34,810 16,222 51,033 1,000 

 JINDALSTEL 10.72% 5.04 % 15% 28 13 42 28,430 13,371 41,801 1,000 

 JISLJALEQS 12.14% 5.00 % 17% 8 3 12 34,800 14,330 49,130 4,000 

 JPASSOCIAT 14.60% 6.08 % 20% 7 3 11 62,240 25,925 88,165 8,000 

 JPPOWER 12.46% 7.74 % 20% 2 1 4 30,290 18,815 49,106 13,000 

 JSWENERGY 11.70% 5.20 % 16% 6 2 9 51,760 23,004 74,765 8,000 

 JSWSTEEL 10.72% 5.00 % 15% 110 51 162 55,195 25,740 80,935 500 

 JUBLFOOD 10.82% 5.00 % 15% 136 63 200 34,175 15,786 49,961 250 

 KOTAKBAN 10.74% 5.00 % 15% 78 36 116 39,460 18,376 57,836 500 

 KTKBANK 14.45% 5.13 % 19% 15 5 22 63,880 22,684 86,565 4,000 

 LICHSGFIN 10.74% 5.00 % 15% 23 10 34 46,940 21,860 68,800 2,000 

 LT 10.72% 5.00 % 15% 114 53 168 57,370 26,761 84,131 500 

 LUPIN 10.70% 5.00 % 15% 97 45 144 24,462 11,428 35,891 250 

 M&M 10.71% 5.00 % 15% 102 47 150 25,650 11,970 37,621 250 

 MARUTI 10.73% 5.00 % 15% 192 89 282 48,062 22,396 70,459 250 

 MCDOWELL 10.72% 5.00 % 15% 274 128 403 34,313 16,006 50,320 125 

 MCLEODRUS 10.71% 5.00 % 15% 35 16 52 35,310 16,477 51,788 1,000 

 MRF 10.71% 5.00 % 15% 2,076 969 3,046 259,590 121,181 380,772 125 

 NFTYMCAP5 7.70% 3.00 % 10% 177 69 247 26,670 10,388 37,059 150 

 NHPC 10.76% 5.00 % 15% 2 0 3 25,440 11,820 37,260 12,000 

 NIFTY 7.10% 3.00 % 10% 449 190 640 22,491 9,502 31,993 50 

 NMDC 10.76% 5.00 % 15% 15 7 23 30,960 14,385 45,345 2,000 

 NTPC 11.78% 5.00 % 16% 16 6 23 32,360 13,730 46,090 2,000 

 OFSS 10.71% 5.00 % 15% 357 166 524 44,635 20,847 65,482 125 

 ONGC 10.71% 5.00 % 15% 31 14 46 31,270 14,597 45,868 1,000 

 ORIENTBAN 17.51% 5.00 % 22% 39 11 51 79,580 22,725 102,305 2,000 

 PETRONET 10.79% 5.00 % 15% 13 6 19 26,500 12,275 38,775 2,000 

 PFC 14.26% 5.00 % 19% 23 8 31 46,080 16,160 62,240 2,000 
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 PNB 12.72% 5.00 % 17% 80 31 112 40,090 15,760 55,850 500 

 POWERGRID 10.74% 5.00 % 15% 10 5 16 42,920 19,990 62,910 4,000 

 PTC 10.79% 5.00 % 15% 7 3 10 56,640 26,240 82,880 8,000 

 RANBAXY 11.72% 6.11 % 17% 53 27 81 53,500 27,886 81,386 1,000 

 RCOM 10.71% 6.53 % 17% 13 8 22 27,920 17,023 44,944 2,000 

 RECLTD 11.15% 5.00 % 16% 23 10 34 47,540 21,315 68,855 2,000 

 RELCAPITA 12.20% 5.00 % 17% 43 17 62 43,790 17,947 61,738 1,000 

 RELIANCE 10.71% 5.00 % 15% 95 44 140 23,930 11,170 35,100 250 

 RELINFRA 11.26% 5.19 % 16% 48 22 70 48,150 22,192 70,342 1,000 

 RPOWER 10.83% 5.00 % 15% 7 3 12 31,960 14,750 46,710 4,000 

 S&P500 7.16% 3.00 % 10% 131 55 186 32,857 13,762 46,620 250 

 SAIL 10.80% 5.00 % 15% 7 3 12 63,120 29,220 92,340 8,000 

 SBIN 10.70% 5.00 % 15% 189 88 278 23,715 11,078 34,793 125 

 SIEMENS 10.78% 5.00 % 15% 71 33 104 35,615 16,512 52,128 500 

 SRTRANSFI 10.73% 5.00 % 15% 73 34 107 36,580 17,040 53,620 500 

 SSLT 10.72% 5.00 % 15% 21 10 32 43,920 20,485 64,405 2,000 

 SUNPHARM 10.73% 5.00 % 15% 61 28 90 30,810 14,355 45,165 500 

 SUNTV 10.72% 5.00 % 15% 40 18 59 40,370 18,832 59,203 1,000 

 SYNDIBANK 13.32% 5.00 % 18% 12 4 17 50,160 18,830 68,990 4,000 

 TATACHEM 10.71% 5.00 % 15% 29 13 43 29,550 13,797 43,348 1,000 

 TATACOMM 11.35% 5.00 % 16% 33 14 49 67,980 29,940 97,920 2,000 

 TATAGLOBA 10.72% 5.00 % 15% 17 8 25 34,600 16,145 50,745 2,000 

 TATAMOTO 10.72% 5.00 % 15% 40 18 59 40,470 18,882 59,353 1,000 

 TATAMTRD 10.76% 5.00 % 15% 20 9 31 41,880 19,465 61,345 2,000 

 TATAPOWE 11.53% 5.00 % 16% 10 4 15 41,280 17,900 59,180 4,000 

 TATASTEEL 10.71% 5.00 % 15% 45 21 67 45,940 21,437 67,378 1,000 

 TCS 10.71% 5.00 % 15% 232 108 341 29,065 13,568 42,634 125 

 TECHM 10.71% 5.00 % 15% 199 93 293 49,960 23,317 73,278 250 

 TITAN 10.76% 5.00 % 15% 24 11 36 24,890 11,567 36,458 1,000 

 UBL 11.66% 5.00 % 16% 90 38 129 22,530 9,658 32,188 250 

 UCOBANK 13.05% 5.23 % 18% 9 3 14 39,640 15,888 55,529 4,000 

 ULTRACEM 10.70% 5.00 % 15% 187 87 276 23,475 10,965 34,440 125 

 UNIONBANK 14.78% 5.00 % 19% 19 6 25 38,000 12,855 50,855 2,000 

 UNITECH 14.97% 6.14 % 21% 2 0 3 27,840 11,420 39,260 12,000 

 VOLTAS 13.44% 5.00 % 18% 15 5 22 63,480 23,620 87,100 4,000 

 WIPRO 10.79% 5.00 % 15% 59 27 87 29,750 13,783 43,534 500 

 YESBANK 12.92% 5.10 % 18% 48 18 67 48,020 18,961 66,982 1,000 

 ZEEL 10.74% 5.00 % 15% 30 14 44 30,250 14,080 44,330 1,000 

 

   

  

 

 

 

  


