PRIVATE CLIENT RESEARCH

kotak’

Kotak Securities

F&O TRACKER

oL

Sahaj Agrawal
sahaj.agrawal@kotak.com
+91 22 6621 6343

Rahul Sharma
sharma.rahul@kotak.com
+91 22 6621 6198

Malay Gandhi
malay.gandhi@kotak.com
+91 22 66216350

NIFTY DERIVATIVE SNAPSHOT

NIFTY Ol VOLUME BASIS PCR Ol NIFTY ATM TREND
FUTURE (SHARES) v
CURRENT 5,087 29,298,100 30,709,700 -3.85 1.18 22.97 Down below 5075
PREVIOUS 5,120 28,285,100 27,967,800 -4.85 1.28 22.52
% CHANGE -0.64 3.58 9.80 - -
OurtLook NiFTy opTioNs Ol
B Market wide open interest is seen at Rs. Cr.1,20,815 cr. Nifty futures has 8.0
seen addition of 10 lakh shares in open interest with discount reduced at =
4 points as against earlier discount seen at 10 points. E 60
B Reliance has support at 1000 levels; volatility is expected on account of a § 4.0
major event expected in the near term. Oil marketing majors trade with %
a positive bias. We remain positive on BPCL for 590 on the higher side. I0C c 20
and HPCL are remain positive though the volatility remains on the lower S l
side. O 00
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B Metal majors are expected to witness short covering after having i .
corrected significantly. Auto stocks remain weak at current levels with Strike Price
selling expected in Tata Motors and Maruti.
B Nifty options Ol concentration is seen at 4900 put and 5300 call options. Nirry PCR Ol
Buying is seen in OTM call options. ATM put options have seen short
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INDEX FUTURES 17,334 14,618 (941)
INDEX OPTIONS 60,767 38,933 393
STOCK FUTURES 36,373 29,651 22
STOCK OPTIONS 6,342 988 9)
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Ol INCREASE Ol DECREASE
SYMBOL ol ol PRICE CHG SYMBOL ol ol PRICE CHG
(%) (SHARES) (%) (%) (SHARES) (%)

JINDALSTEL 29.54 5,666,880 -4.51 GTLINFRA -14.82 49,668,850 1.09

ASHOKLEY 28.04 17,486,050 4.72 HCLTECH -12.89 2,450,500 -1.27

CROMPGREAV 26.58 1,508,500 -4.02 BPCL -10.33 1,841,950 2.42

DABUR 19.20 720,900 1.53 ALBK -10.15 3,143,350 0.95

UNIPHOS 12.33 3,495,800 0.88 TITAN -8.86 248,024 -1.06

RANBAXY 11.48 4,497,600 3.32 COLPAL -8.82 153,450 -1.06

ABB 10.58 1,847,750 -3.88 TATAMOTORS -8.43 9,543,800 -2.56

BANKBARODA 10.50 1,901,200 2.05 ANDHRABANK -7.75 4,761,000 -1.72

ADANIENT 9.71 1,550,000 -0.04 PFC -7.42 314,400 0.64

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)

SAIL 220 CA 4.0 212 2,731,050 SAIL 220 PA 122 212 2,555,550

HINDALCO 180 CA 15 165 3,268,222 ONGC 1,050 PA 264 1042 420,075

ONGC 1,050 CA 188 1042 449,100 HDFC 2,850 PA 1250 2759 250,950

UNITECH 85 CA 1.1 77 7,087,500 TCS 780 PA 246 768 799,000

HDFC 2,850 CA 280 2759 263,400 MARUTI 1,300 PA 516 1274 332,800

RELIANCE 1,040 CA 237 1006 2,243,400 ICICIBANK 940 PA 530 903 711,550

TCS 780 CA 130 768 969,500 POWERGRID 110 PA 4.9 107 517,825

HINDALCO 170 CA 3.7 165 2,409,830 HINDUNILVR 240 PA 109 230 1,075,000

SUZLON 75 CA 1.8 72 8,601,000 ICICIBANK 920 PA 398 903 537,600

RELIANCE 1,100 CA 103 1,006 1,616,400 INFOSYSTCH 2,700 PA 1000 2639 125200

CASH STATISTICS

TOP VOLUMES ABV AVG DELIVERY

SYMBOL VOLUME VALUE CLOSE SYMBOL AVG DEL DELIVERY PRICE CHG

RELIANCE 5,454,783 55,164 1,008 NA

SESAGOA 12,165,595 47,627 393

TATASTEEL 8,053,523 46,046 576

SBIN 1,775,130 40,652 2,312

TATAMOTORS 4,751,129 38,801 813

SUZLON 49,339,753 34,672 71

JINDALSTEL 4,601,152 30,743 659

ICICIBANK 3,270,914 29,501 903

INFOSYSTCH 976,045 25,997 2,658
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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.



