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’ FUTURES & OPTIONS REPORT August 13, 2010
NIFTY FUTURE & OPEN INTEREST MOVEMENT ANALYSIS
Nifty Open Interest & Nifty future Change in Nifty Open Interest & Nifty future
400.00 5500.0 20.0 5500.0
380.00 | 54500 15.0 128 - 5480.0
81 100 - o - 5460.0
360.00 . 54000 ' - 5440.0
340.00 5.0 - - 5420.0
320.00 [ 93500 0.0 - - 5400.0
: 5.0 - 5380.0
300.00 - 5300.0 v - 53600
280.00 L 5250.0 -10.0 - 5340.0
. -15.0 - 5320.0
260.00 - 5200.0 -20.0 5300.0
g 5 3 33 33 9299922
3 s iags3Iiiiz
N a4 d4 N N N ] A s O 8' ﬁ
mmm Olinlacs == Nifty futures mmm Changein Olinlacs == Nifty futures

» On Thursday, we saw the Nifty trade lower below the 5400 levels. However, it managed to recover

most of its losses closing 4.15 points at 5416.45.
> Nifty open interest saw an addition of 1.9 lakhs in Ol compared to an addition of 10.2 lakhs on the

previous day & stands at 363.81 lakhs.

Nifty Future Premium / Discount Put Call Ratio of Nifty Ol & Nifty Future
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> Nifty futures closed at a 3.3 point premium compared to a 8.7 point discount on the previous day

at 5419.7
» Put Call Ratio of Ol for nifty increased from 1.4 to 1.45.
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NIFTY PUT CALL ANALYSIS
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» On Thursday we saw a marginal reduction of 0.43 lakhs on the call side with addition seen on
5600 call at 3.21 lakhs while unwinding was seen on the 5500 call at 1.78 lakhs.

» On the put side we saw an addition of 38.01 lakhs with the highest addition seen on the 5200 put
at 9.81 lakhs. The 5100; 5300 & 5400 put added 7.31; 8.08 & 6.33 lakhs respectively.

» We continue to see huge additions seen on the put side coupled with short positions in Index and
Stock Futures by FIl which indicates that market may remain weak in near term.

» We continue to see Short position being added on Reliance Industries for the 8" straight day in a
row & expect it to remain under pressure in the near term.

» Tata Motors continue to see increase in open position with increase in stock price.
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Bank Nifty Open Interest & Bank Nifty future Reliance Open Interest & Reliance future
10800 5 36.0 %090 360.0
10600 I 3‘2‘;8 1070 2100
10400 - 300 1099 ‘
1 - 280 1040
10200 . 960 1030 - 260.0
10000 - - 24.0 %8%8
- 20.0 990
. - 18. ]
9000 o0 | 980 - - 160.0
9400 - ' 970 4
- 14.0 960 -
9200 - - 120 950 - - 110.0
Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q Q o
’\&,'» '\&,\, '\&,\, »},\ '\s,'\, ’\&'N &;’\/ 0%,'\, \}QS\/ 0"5\/ \)Q;\' '\&,\, '\&,\, '\&,\, '\&,\, '\&,\, '\s,'\, \)Oé\’ \)Q;\' \,Oé\' o"é\’ o%,'\,
NN A A AR R R RS A ST TR AT DT AT W T oY 0F
mmm Bank Nifty Ol inLakhs === Fut close(Near) mmm Reliance Ol in Lakhs === Fut close(Near)
Tata Steel Open Interest & Tata Steel future Tata Motors Open Interest & Tata Motors future
560 280.0 1040 180.0
16618
550 ~170.0
1000 - 160.0
540 - - 260.0 - 150.0
530 - 960 - 140.0
_ i - 130.0
520 240.0 920 - 1200
510 - 880 - 110.0
500 - - 220.0 92 - 100.0
i 840 - - 90.0
490 - 80.0
480 - - 200.0 800 - - 70.0
Q Q Q Q Q S QS Q M) Q Q
' I\&;\, ,\&:\, ,\&'\/ »}:\, ,\&:\/ ,\&:\, &;\, &;\, &;\, &:» 005’»
N S A I (R LR RS
wm Tata steel Ol inLakhs  ———Fut close(Near) mmmm Tata Motors Ol in Lakhs === Fut close(Near)

(Rs.inCr) FIl Derivative

Date Index Future Index Option Stock Future  Stock Option
12-Aug-10 -698 1903 -370 -23 218
11-Aug-10 -837 1738 -280 -100 -86
10-Aug-10 -330 489 47 -56 599
09-Aug-10 210 434 107 -78 522
06-Aug-10 526 -218 -599 -22 665
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This Document has been prepared by Nirmal Bang Research (Nirmal Bang Securities Pvt Ltd).The information, analysis and
estimates contained herein are based on Nirmal Bang Research assessment and have been obtained from sources believed
to be reliable. This document is meant for the use of the intended recipient only. This document, at best, represents
Nirmal Bang Research opinion and is meant for general information only. Nirmal Bang Research, its directors, officers or
employees shall not in anyway be responsible for the contents stated herein. Nirmal Bang Research expressly disclaims
any and all liabilities that may arise from information, errors or omissions in this connection. This document is not to be
considered as an offer to sell, or a solicitation to buy any securities. Nirmal Bang Research, its affiliates and their
employees may from time to time hold positions in securities referred to herein. Nirmal Bang Research or its affiliates
may from time to time solicit from or perform investment banking or other services for any company mentioned in this
document
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