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Nifty opsis

Particulars Spot Future Prem. / Disc. Futures Ol PCR Ol PCR VOL VIX (%)
Current 5607.15 5622.15 15.00 31602550 1.80 1.30 26.25
Previous 5564.3 5589.6 25.30 30175850 1.70 1.25 24.18
Change (%) 0.77 0.58 - 4.73 - - 8.56

®  Nifty Futures open interest saw a increase of around 4.73% and
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® Nifty Futures is trading at a premium of 15-16 points as compared
to a premium of 25-26 points as of the previous trading day: PeR -l PCR ~Val Nifty Spot
Indicating negativenes for the market.
Source: NSE

®  High put option open interest build up of around 5.8 mn is seen at
5500 strike: Indicating that the traders are betting that 5500-5490 might Nifty Options Ol built up (Current expiry)
act as strong support.

(] High call option open interest build up of around 4.3 mn is seen at
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Nifty open interest vs Nifty Futures Nifty Options Ol CHNG (Current expiry)
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Fll vs Nifty Spot

Fll Derivatives Statistics (X in Cr.)

Product Buy Sell Net Ol 2000 5650
1500 5600
INDEX FUTURES 7183.58 7238.99 -55.41 18553.92 1000 5550
500 5500
0 5450
INDEX OPTIONS 11982.14 12264.76  -282.62  50063.21 (500) e
(1000) 5350
STOCK FUTURES  9470.67 9821.86 -351.19  34271.19 (1500) 5300
(2000) 5250

STOCK OPTIONS 105.62 123.83 -18.21 1879.74 K 3 3 3 3 3 3

o S S

g = S = S S S

Total 28742.02 29449.45  -707.43  104768.06 | p/S = = O]  —%— Nifty Spot

Source: NSE Source: NSE

® FllI's were net sellers to the tune of ¥ 707.43 Cr with an open interest of around ¥ 1,04,768.06 Cr. In Index Options FII's were net
sellers to the tune of ¥ 282.62 Cr with an open interest of around ¥ 50,063.21 Cr. In Index Futures FII's were net sellers to the tune of ¥
55.41 Cr with an open interest increase of around ¥ 1301.42 Cr: Indicating Short build up in Index Futures by FII's.
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® |ong build up was seen in: Oil & Gas, Telecom, Infra and Real Estate.

® Short build up was seen in: Chemicals & Fertilizers.
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Option Activity

Stock Fut Price Option Type Strike Ol_Chng (e]]
UNITECH 35.65 P 325 11,04,000 14,08,000
TATAMOTORS 272.1 C 280 5,84,000 36,72,000
STER 128.85 C 130 3,20,000 11,18,000
HINDALCO 156 P 150 2,48,000 15,22,000
TATASTEEL 492.4 P 500 1,38,000 2,22,000
DLF 259.05 P 250 1,36,000 4,03,000
ONGC 295.45 P 280 1,20,000 3,20,000
TATASTEEL 492.4 C 480 -1,40,000 4,72,500
HINDALCO 156 C 170 -1,56,000 17,82,000
TATAMOTORS 272.1 P 280 -2,02,000 11,18,000
BHARTIARTL 361.2 C 360 -2,03,000 17,46,000
RELIANCE 840.9 C 840 -2,07,750 6,16,000
SUZLON 30.9 C 35 -3,20,000 35,92,000
IFCI 47.8 C 50 -6,24,000 38,96,000
RCOM 107.65 C 100 -8,08,000 27,28,000
UNITECH 35.65 C 325 -16,16,000 23,84,000
Source: NSE

® High Ol addition of around 5,84,000 was seen in 280 Call of TATAMOTORS: Indicating that 280 might act as a strong Resistance
for it.

® High Ol addition of around 1,20,000 was seen in 280 Put of ONGC: Indicating that 280 might act as a strong Support for it.

Top 5 Stock Options

Scrip Strike CA/PA Volume
TATASTEEL 500 CE 4991
RELIANCE 840 CE 4922
SBIN 2500 CE 4831
BHARTIARTL 360 CE 3802
RELIANCE 820 PE 2933

Source: NSE
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Open Interest Gainers
Long Buildup

Scrip Price Price change % Price Change % Ol Change % Delivery
VIPIND 125.65 8.80 7.53 67.94 19.67
LITL 23.55 0.90 3.97 19.16 38.54
HINDOILEXP 150.75 13.05 9.48 18.38 16.95
HDIL 131.45 8.60 7.00 17.26 18.59
SREINFRA 36.20 2.60 7.74 15.45 30.07
Source: NSE
Scrip Price Price change % Price Change % Ol Change % Delivery
ABB 884.45 -12.25 -1.37 17.71 33.07
PETRONET 172.65 -3.25 -1.85 16.89 51.46
PFC 214.90 -5.85 -2.65 16.48 62.51
TATAPOWER 116.00 -2.50 -2.11 16.23 46.22
GSPL 81.15 -2.80 -3.34 15.81 67.22
Source: NSE

Open Interest Losers

Short Covering

Scrip Price Price change % Price Change % Ol Change % Delivery
VIDEOIND 180.85 5.85 3.34 -13.38 34.55
GODREJIND 241.75 25.30 11.69 -11.97 41.89
HEROMOTOCO 2148.10 34.15 1.62 -6.47 48.73
SRTRANSFIN 592.05 15.80 2.74 -6.01 83.88
VOLTAS 115.05 6.25 5.74 -5.71 30.06
Source: NSE

Long Unwinding

Scrip Price Price change % Price Change % Ol Change % Delivery
RECLTD 242.60 -7.05 -2.82 -6.48 62.98
KTKBANK 108.65 -0.90 -0.82 -5.50 54.36
SCI 76.70 -0.70 -0.90 -4.44 28.08
PATNI 472.45 -5.10 -1.07 -4.15 45.98
MARUTI 1314.40 -12.55 -0.95 -3.73 56.08

Source: NSE

® Long build up was seen in: VIPIND, HINDOILEXP, HDIL and SREINFRA.

® Short build up was seen in: PFC, TATAPOWER and GSPL.
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Disclaimer:

This document is not for public distribution and is meant solely for the personal information of the authorised recipient.
No part of the information must be altered, transmitted, copied, distributed or reproduced in any form to any other
person.Persons into whose possession this document may come are required to observe these restrictions. This
document is for general information purposes only and does not constitute an investment advice or an offer to sell or
solicitation of an offer to buy / sell any security and is not intended for distribution in countries where distribution of
such material is subject to any licensing, registration or other legal requirements.

The information , opinion, views contained in this document are as per prevailing conditions and are of the date of
appearing on this material only and are subject to change. No reliance may be placed for any purpose whatsoever on
the information contained in this document or on its completeness. Neither Aditya Birla Money Limited (ABML) nor any
person connected with it accepts any liability or loss arising from the use of this document. The views and opinions
expressed herein by the author in the document are his own and do not reflect the views of Aditya Birla Money Limited
or any of its associate or group companies. The information set out herein may be subject to updating, completion,
revision, verification and amendment and such information may change materially. Past performance is no guarantee
and does not indicate or guide to future performance.

Nothing in this document is intended to constitute legal, tax or investment advice, or an opinion regarding the
appropriateness of any investment, or a solicitation of any type. The contents in this document are intended for
general information purposes only. This document or information mentioned therefore should not form the basis of
and should not be relied upon in connection with making any investment. The investment may not be suited to all the
categories of investors. The recipients should therefore obtain your own professional, legal, tax and financial advice
and assessment of their risk profile and financial condition before considering any decision.

Aditya Birla Money Limited, its associate and group companies, its directors, associates, employees from time to time
may have various interests/ positions in any of the securities of the Company(ies) mentioned therein or be engaged in
any other transactions involving such securities or otherwise in other securities of the companies / organisation
mentioned in the document or may have other potential conflict of interest with respect of any recommendation and /
related information and opinions.
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