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 NATIONAL STOCK EXCHANGE OF INDIA LIMITED 

DEPARTMENT : FUTURES & OPTIONS 

Download Ref No : NSE/FAOP/34514 Date : Mar 30, 2017 

Circular Ref. No : 24/2017  

 

All Members, 

Introduction of Futures & Options Contracts on 15 additional securities 

 

In continuation to Exchange circular Ref. No. NSE/FAOP/34443, dated March 22, 2017, members are 

requested to note the market lot for the 15 additional securities, which are as follows: 

 

Sr. 

No 
Name of the Security Symbol 

Lot  

Size 

1 CAPITAL FIRST LIMITED CAPF 800 

2 DALMIA BHARAT LIMITED DALMIABHA 300 

3 EQUITAS HOLDINGS LIMITED EQUITAS 3200 

4 ESCORTS LIMITED ESCORTS 1100 

5 INDIAN BANK INDIANB 2000 

6 INTERGLOBE AVIATION LIMITED INDIGO 600 

7 INFIBEAM INCORPORATION LIMITED INFIBEAM 400 

8 MAX FINANCIAL SERVICES LIMITED MFSL 1000 

9 MUTHOOT FINANCE LIMITED MUTHOOTFIN 1500 

10 PIRAMAL ENTERPRISES LIMITED PEL 300 

11 PVR LIMITED PVR 400 

12 RELIANCE DEFENCE AND ENGINEERING LIMITED RDEL 9000 

13 SHREE CEMENTS LIMITED SHREECEM 50 

14 SUZLON ENERGY LIMITED SUZLON 30000 

15 UJJIVAN FINANCIAL SERVICES LIMITED UJJIVAN 1200 

 

The scheme of strikes for the above mentioned securities are as follows: 

 

Sr. No Symbol 
Applicable 

Step value 

No. of Strikes Provided 

In the money - At the money 

- Out of the money 

No of additional 

strikes which may 

be enabled 

intraday 

1 CAPF 20 8 -1- 8 8 

2 DALMIABHA 50 8 -1- 8 8 

3 EQUITAS 5 7 -1- 7 7 

4 ESCORTS 20 6 -1- 6 6 

5 INDIANB 10 6 -1- 6 6 

6 INDIGO 20 10 -1- 10 10 

7 INFIBEAM 50 5 -1- 5 5 
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8 MFSL 10 10 -1- 10 10 

9 MUTHOOTFIN 10 8 -1- 8 8 

10 PEL 50 8 -1- 8 8 

11 PVR 50 6 -1- 6 6 

12 RDEL 2.5 6 -1- 6 6 

13 SHREECEM 50 10 -1- 10 10 

14 SUZLON 2.5 5 -1- 5 5 

15 UJJIVAN 10 9 -1- 9 9 
 

The Quantity freeze Limit for the above given securities for all futures and options contracts are as follows: 

 

Sr. No. Symbol 
Quantity 

Freeze 

1 CAPF 56000 

2 DALMIABHA 24000 

3 EQUITAS 256000 

4 ESCORTS 77000 

5 INDIANB 160000 

6 INDIGO 42000 

7 INFIBEAM 24000 

8 MFSL 80000 

9 MUTHOOTFIN 120000 

10 PEL 24000 

11 PVR 32000 

12 RDEL 630000 

13 SHREECEM 3000 

14 SUZLON 1800000 

15 UJJIVAN 96000 

 

The new contracts will be available for trading from March 31, 2017. Members are advised to take the latest 

contract.gz and spd_contract.gz files from NSE EXTRANET, directory:/faoftp/faocommon before start of 

trading on March 31, 2017. A detailed list of new contracts being introduced for trading (file name: 

CONTRACT30032017 ) is available on the path faoftp/faocommon/Contracts.  

 

 

 

 

 

For and on behalf of 

National Stock Exchange of India Limited 

 

Khushal Shah 

Chief Manager 
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