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FUTURES & OPTIONS REPORT August 20, 2010

NIFTY FUTURE & OPEN INTEREST MOVEMENT ANALYSIS

Nifty Open Interest & Nifty future

Change in Nifty Open Interest & Nifty future
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61.05 points up at 5540.20

» On Thursday, Nifty opened positive and increased gradually, hitting a 30 month high and closed

> Nifty open interest saw an addition of 12.8 lakhs and stand at 398.70 lakhs

Nifty Future Premium / Discount
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Put Call Ratio of Nifty Ol & Nifty Future
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> Put call ratio further increased to 1.60

> Nifty futures closed at a discount of 12 points as compared to premium of 3.9 on previous day.
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NIFTY PUT CALL ANALYSIS

Ol in various strike price of Nifty
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» On Thursday, we saw a net addition of 20.67 lakhs on the call side with 5600 and 5700 adding
12.94 lakhs & 10.72 lakhs respectively. 5400 call reduced by 13.71 lakhs respectively in Ol.

» On the Put side we saw an addition of 60.42 lakhs in Ol with 5400 & 5500 call adding by 21.11
lakhs & 42.50 lakhs in Ol (Maximum addition in near term). 4900 call reduced by 6.32 lakhs in Ol.

> Nifty touched a 30 month high yesterday. Moreover, FllI’s buying in Index and Stock future
continues to remain high which is encouraging. However, poor economic data from the US is
expected to hurt the market sentiments today and we may see Nifty to trade negative today.
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Bank Nifty Open Interest & Bank Nifty future

Reliance Open Interest & Reliance future

11200 38.0 1090 3379 350.0
11000 36.0 1070 3300
- 310.0
10800 34.0 1050 - 290.0
10600 32,0 1030 - 2700
104 - 250.0
0400 30.0 1010 30,0
10200 28.0 990 - 210.0
- 190.0
10000 26.0
970 - 170.0
9800 24.0 950 - 150.0
o Q Q Q o N o N o Q S
FHF TS F PP FE S S &
L A I AN AR AN SN RIS P e R
I Bank Nifty Ol in Lakhs Fut close(Near) mmm Reliance Ol in Lakhs Fut close(Near)

Tata Steel Open Interest & Tata Steel future
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Tata Motors Open Interest & Tata Motors future
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Date Index Future Index Option Stock Future  Stock Option
19-Aug-10 433 3189 321 -8 821
18-Aug-10 517 135 194 -32 675
17-Aug-10 161 1051 -126 -33 404
16-Aug-10 114 636 -556 -43 400
13-Aug-10 486 833 -76 -28 50
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Top 10 FUTURE OPEN INTEREST UP AND PRICE UP
SYMBOL FUTURE Ol PREVIOUS Ol % CHANGE  CLOSE EEE\S"EOUS FNRégEASE
SAMRUDDHI 24500 13000 88.5% 524.55 502.00 4.5%
ASIANPAINT 62750 48875 28.4% 2720.00 2660.00 2.3%
PETRONET 9516000 7700000 23.6% 112.30 102.80 9.2%
NHPC 39992000 32392000 23.5% 31.45 30.90 1.8%
UCOBANK 15672000 13688000 14.5% 116.05 113.45 2.3%
ADANIPOWER 3126000 2758000 13.3% 140.55 139.60 0.7%
HDFC 10756875 9648750 11.5% 642.15 619.45 3.7%
VIDEOIND 6860000 6181000 11.0% 247.70 243.30 1.8%
AMBUJACEM 30958000 27958000 10.7% 122.60 113.60 7.9%
KOTAKBANK 3604500 3261500 10.5% 857.95 839.10 2.2%
Top 10 FUTURE OPEN INTEREST UP AND PRICE DOWN
PREVIOUS PRICE
SYMBOL FUTURE Ol PREVIOUS O % CHANGE CLOSE CLOSE DECREASE
OPTOCIRCUI 1367000 1056000 29.5% 273.05 277.95 -1.8%
COLPAL 424000 376500 12.6% 836.10 852.95 2.0%
GESHIP 1373000 1255000 9.4% 306.85 308.75 20.6%
IBREALEST 15194000 14050000 8.1% 192.95 196.05 1.6%
ONGC 2666000 2482250 7.4% 1271.05 1287.30 1.3%
TCS 6877000 6424000 7.1% 870.45 871.25 20.1%
INFOSYSTCH 3837375 3617750 6.1% 2794.10 2801.15 20.3%
IFCI 97024000 91512000 6.0% 62.20 62.65 20.7%
SIEMENS 1540500 1464000 5.2% 698.65 700.85 20.3%
SAIL 8136000 7766000 4.8% 192.60 193.60 20.5%

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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