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NIFTY DERIVATIVE SNAPSHOT

NIFTY (o] VOLUME BASIS PCR Ol NIFTY ATM TREND
FUTURE (SHARES) v
CURRENT 6,072 19,900,150 17,100,400 24 1.22 -
PREVIOUS 6,104 19,764,650 18,002,900 24.4 1.36 -
% CHANGE -0.52 0.69 -5.01 - -
OuTLoOK NiFTY opTiONS Ol

B Market wide open interest is seen at Rs. 1, 25,910 cr. Nifty futures Jan.

©
o

series open interest seen at 1.99cr shares. Nifty spot resistance seen at —_ CE mPE
6135 and support seen around 6002 levels. § 6.0
B Nifty closed with a loss of 32 points led by Ambuja cem, Acc, Sterlite, Bajaj E 4.0
auto, LT, and Sbin. Banking, Real estate and auto closed in negative }1} :
territory and any pullback should be used to unwind long positions. IT and = 20
metals continue to close in positive territory but are unable to move § :
higher. Over all nifty has strong support around 6000 levels and can % 4o
rebound from th!S level. Telecom, Capital goods and Omcs could be the 5900 6000 6100 6200
sectors to lead this rebound. i i
Strike Price
B Nifty Ol concentration is seen at 6200 call and 6000 put options.
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FUTURE STATISTICS

Ol INCREASE Ol DECREASE
SYMBOL Ol Ol PRICE CHG SYMBOL Ol Ol PRICE CHG
(%) (SHARES) (%) (%) (SHARES) (%)
BGRENERGY 18.50 570,000 -5.91 ASHOKLEY -14.34 14,508,000 -0.53
BAJAJ-AUTO 18.50 2,398,500 -3.39 GRASIM -10.42 390,250 -1.02
OPTOCIRCUI 17.68 1,764,000 -2.78 MUNDRAPORT -9.55 3,732,000 -1.68
TVSMOTOR 15.99 8,184,000 -5.17 ITC -9.12 11,684,000 -0.50
RECLTD 15.40 8,259,000 -3.71 ANDHRABANK -8.59 3,130,000 1.05
SYNDIBANK 15.16 5,060,000 -2.93 DRREDDY -7.39 1,227,750 0.06
BANKINDIA 14.15 2,029,500 0.83 TITAN -6.91 503,500 -1.70
JSWSTEEL 13.98 2,730,000 -4.18 ORIENTBANK -6.33 1,508,500 0.12
TATAGLOBAL 13.17 7,216,000 -1.16 RANBAXY -5.88 2,201,000 0.07

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)
UNITECH 70 CE 0.6 62.0 5,192,000 TCS 1,100 PE 6.0 1,181.4 230,000
SUZLON 60 CE 0.9 53.9 8,900,000 HINDALCO 240 PE 44 2520 872,000
POWERGRID 100 CE 1.8 99.7 3,482,000 INFOSYSTCH 3,400 PE 455 34956 155000
RCOM 150 CE 31  140.8 2,798,000 HINDALCO 230 PE 23 2520 582,000
SBIN 2,800 CE 334 26430 487,250 UNITECH 60 PE 1.7 62.0 1,772,000
DLF 300 CE 36 2786 1,198,000 RCOM 140 PE 57 1408 1,042,000
HINDALCO 250 CE 9.8  252.0 1,242,000 HINDALCO 220 PE 1.1 2520 446,000
ICICIBANK 1,150 CE 104 10613 = 570,250 HINDUNILVR 300 PE 1.7 3212 340,000
STER 200 CE 2.4 < 1850 1,238,000 INFOSYSTCH 3,300 PE 239 34956 72,750
TATAMOTORS 1,350 CE 123 12607 627,500 SAIL 170 PE 1.8 1834 195000

CASH STATISTICS

TOP VOLUMES

SYMBOL VOLUME VALUE CLOSE
SBIN 3,716,708 98,232 2,622
RELIANCE 4,974,697 53,864 1,086
ICICIBANK 4,769,781 50,448 1,053
LT 1,833,539 34,783 1,878
BAJAJ-AUTO 2,462,539 32,929 1,328
HINDALCO 11,312,988 28,182 251
TATAMOTORS 2,182,701 27,820 1,261
TATASTEEL 3,796,821 26,000 683
INFOSYSTCH 586,480 20,376 3,478
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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 t0 observe thesé 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
Klptalt< Securities Ltd. It does not constitute 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. Neither 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 hot 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 r_egulato[n;y, 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 tradln_? and investment businesses may make investment decisions that
are inconsistent with the recommendations expressed herein. Kotak Securities has two independént equity research groups: Institutional Equities and Private Client Group.
This report has been prepared by the Private Client Group. The views and opinions exEressed_ 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]v0IV|ng? such securities and earn brokerage or other compensation or act as a market maker
in the financial instruments of the company (u_es% 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 r%;ener_a'lly 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 views 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.



