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NIFTY DERIVATIVE SNAPSHOT

NIFTY Ol VOLUME BASIS PCR Ol PCR VOL NIFTY ATM IV NIFTY HV
FUTURE (SHARES) (%) (%)
CURRENT 2,833 32,030,550 22,948,600 -12.65 0.91 0.92 45.50 58.27
PREVIOUS 2,815 32,500,200 30,518,750 -12.6 0.94 0.83 43.83 60.02
% CHANGE 0.64 -1.45 -24.80 - - - - -
BRIEF OVERVIEW NirFTy opTions Ol
B After opening the week on a flat note, Nifty tested 2820 on the down- 50 CE mPE
side. After trading most of the day range-bound some buying was seen in =
the second half of the session. In the end selling pressure at high levels E 40
made sure the Index closed the day on a flat note. g 30
B Market wide Ol stands at Rs. 53,244.60 Crs. Nifty futures have added 9.82 g 2.0
lakh shares in OIl. Nifty December futures are trading at a discount of p
12.65 points as against a discount of 12.60 points of previous session. Q 10 I
A . . O 00
B Amongst the Nifty-fifty pack, major gainers were UNITECH, ZEEL, 2700 2800 2900 3000
SUZLON, SAIL, STER and POWERGRID whereas M&M, GRASIM, WIPRO and ) )
MARUTI ended the day with losses. Strike Price

B  Amongst the sectoral indices, both the CNXIT and BANKNIFTY ended the
day on a negative note. Midcap Index remained flat. INFOSYSTCH which Nirry PCR Ol
traded the opening session on a negative note saw some pull back and
ended the day on a flat note. Ol (LHS) —e— PCR (RHS)

B On the Nifty options front, the ATM Implied volatilities rose to 45.50% as
against 43.83% of previous session. Major activity was seen in 2900 Call 30 1.40

and 2800 Put Options. Selling ATM options can be done at current levels. 2 20 190
o .
OutLookK =10 1.00
0 +—+—+—+———+——+—+—+—+—+0.80
B Nifty showed bounce back from 2800 levels and managed to end flat af- S S 33 3I&EI 38
ter testing 2858 in the last hour of trade. Continued buying above 2800 By O P ¢
can take the Nifty to test 2870/2930 on the upside. Selling ATM options A
can be done in Nifty as the broad range for expiry is seen at 2700-3000.
FIl paTA
B PUNJLLOYD can witness aggressive action on either side from current lev-
els based upon the general market trend. Buying can be done above 120
whereas shorts can be initiated below 105 levels. RELIANCE trades witha  DERIVATIVES (RS CR)
positive bias above 1218.
INSTRUMENT MKT Fll NET
CHG
NIFTY LEVELS INDEX FUTURES 10,552 9,998 (123)
2625 2698 2756 2841 2908 3013 INDEX OPTIONS 24,610 11,430 (243)
STOCK FUTURES 14,042 11,316 (90)
STOCK OPTIONS 4,041 836 (0)

Source: nseindia.com
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FUTURE STATISTICS

Ol INCREASE Ol DECREASE
SYMBOL ol ol PRICE CHG SYMBOL ol ol PRICE CHG
(%) (SHARES) (%) (%) (SHARES) (%)
GTOFFSHORE 36.39 304,500 2.70 KOTAKBANK -14.59 1,833,975 -1.25
STRTECH 27.39 644,700 19.14 DCHL -11.28 1,123,700 7.48
SUZLON 25.36 34,535,000 7.72 CANBK -11.16 866,400 2.36
ALBK 25.18 2,557,800 4.84 IBN18 -10.69 5,022,500 1.18
UNITECH 24.93 55,881,000 8.49 BAJAJHIND -8.75 4,277,850 3.87
KFA 22.44 1,933,750 9.57 FEDERALBNK -7.75 435,712 1.03
JETAIRWAYS 20.30 1,019,200 19.31 LT -7.54 6,039,400 1.46
EDUCOMP 17.60 1,156,725 1.27 SATYAMCOMP -5.96 20,111,400 4.08
JPHYDRO 13.11 5,931,250 10.52 BALRAMCHIN -5.83 5,193,600 1.39
OPTION STATISTICS
SIGNIFICANT CALL OPEN INTEREST SIGNIFICANT PUT OPEN INTEREST
SYMBOL STRK OPTION CLOSE FUT Ol SYMBOL STRK OPTION CLOSE FUT Ol
PRICE TYPE  (RS) CLOSE (SHARES) PRICE TYPE (RS) CLOSE (SHARES)
HDFC 1,590 CA 250 1,539 301,050 HDFC 1,440 PA 330 1,539 302,850
ITC 180 CA 13 171 1,911,375 BHEL 1,350 PA 22.8 1,405 410,100
STER 300 CA 31 271 1,014,189 BHEL 1,290 PA 7.0 1,405 211,200
SATYAMCOMP 120 CA 0.2 26 2,999,400 STER 280 PA 19.0 271 501,072
SBIN 1,200 CA 179 1,146 530,376 INFOSYSTCH 1,200 PA 229 1,261 513,400
BHARTIARTL 720 CA 2.2 645 724,750 ONGC 640 PA 9.8 668 248,175
HINDALCO 60 CA 0.4 51 1,855,745 HINDUNILVR 250 PA 45 254 614,000
SBIN 1,320 CA 29 1,146 425,304 LT 760 PA 75.9 724 303,800
ICICIBANK 450 CA 8.2 413 1,251,075 INFOSYSTCH 1,140 PA 104 1,261 314,800
TCS 520 CA 8.9 499 411,750 ITC 170 PA 4.1 171 388,125
CASH STATISTICS
TOP VOLUMES ABV AVG DELIVERY
SYMBOL VOLUME VALUE CLOSE SYMBOL AVG DEL DELIVERY PRICE CHG
UNITECH 183,768,320 54,035 32 BAJAJHLDNG 11,456 1,924,330 -3.09
RELIANCE 4,245,780 52,358 1,230 NUCLEUS 17,587 186,294 4.74
RELCAPITAL 6,050,642 26,106 428 BHARATFORG 128,344 924,094 3.36
ICICIBANK 6,020,627 24,938 413 GTOFFSHORE 22,904 107,327 2.70
SBIN 2,140,292 24,681 1,146 ALBK 283,805 1,031,595 4.84
DLF 11,566,589 22,372 195 JPHYDRO 266,290 899,444 10.52
EDUCOMP 1,028,654 21,806 2,111 GTL 63,321 197,952 -2.42
RELINFRA 3,473,443 18,808 535 INDHOTEL 207,476 613,374 -0.11
RCOM 8,627,643 16,033 185 EKC 34,213 99,561 -5.91
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Disclaimer

This document is not for public distribution and has been furnished to you solely for your information and must not be reproduced or redistributed to any other person.
Persons into whose possession this document may come are required to observe these restrictions.

This material is for the personal information of the authorized recipient, and we are not soliciting any action based upon it. This report is not to be construed as an offer to
sell or the solicitation of an offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal. It is for the general information of clients of
Klptak Securities Ltd. It does not constitlte a personal recommendation or take into account the particular investment objectives, financial situations, or needs of individual
clients.

We have reviewed the report, and in so far as it includes current or historical information, it is believed to be reliable though its accuracy or completeness cannot be guar-
anteed. Nejther Kotak Securities Limited, nor any person connected with it, accepts any liability arising from the use of this document. The recipients of this material should
rely on their own investigations and take their own professional advice. Price and value of the investments referred to in this material may go ug or down, Past performance
is not a guide for future performance. Transactions involving futures, options and other derivatives involve substantial risk and are not suitable for all investors. Reports
based on technical analysis centers on studying charts of a stock's price movement and trading volume, as opposed to focusing on a company's fundamentals.

Opinions expressed are our current opinions as of the date appearing on this material only. While we endeavor to update on a reasonable basis the information discussed
in this material, there may be regulatory, compliance, or other reasons that prevent us from doing so. Prospective investors and others are cautioned that any forward-look-
ing statements are not predictions and may be subject to change without notice. Our proprietary trading and investment businesses may make investment decisions that
are inconsistent with the recommendations expressed herein. Kotak Securities has two independent equity research groups: Institutional Equities and Private Client Group.
This report has been prepared by the Private Client Group. The views and opinions expressed in this document may or may not match or may be contrary with the views,
estimates, ratings, and target price of the Institutional Equity Research Group of Kotak Securities Limited.

We and our affiliates, officers, directors, and employees world wide may: (a) from time to time, have long or short positions in, and buy or sell the securities thereof, of
company (ies) mentioned herein or (b) be engaged in any other transaction |r]vo|vm§? such securities and earn brokerage or other compensation or act as a market maker
in the financial instruments of the company (u‘as]l discussed herein or act as advisor or lender | borrower to such company (ies) or have other potential conflict of interest with
respect to any recommendation and related information and opinions.

Kotak Securities Limited generally prohibits its analysts from maintaining financial interest in the securities or derivatives of any of the companies that the analysts cover.
The analyst for this report certifies that all of the viéws expressed in this report accurately reflect his or her personal views about the subject company or companies and its
or their Securities, and no part of his or her compensation was, is or will be, directly or indirectly related to specific recommendations or views expressed in this report.

No part of this material may be duplicated in any form and/or redistributed without Kotak Securities' prior written consent.

Registered Office: Kotak Securities Limited, Bakhtawar, 1st floor, 229 Nariman Point, Mumbai 400021 India.



